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BAHKOBCKASI TPYIITIA 3EHUT

JIMHAMHKA KJII0YEBbIX MOKa3aTeJIei

3Ha4.

BHeUIHU PHIHOK A0JTAa

UST-10 yield 1.59
UST 10-2Y sprd 134
EMBI+Glob. 304
EMBI+Rus sprd 171
Russia’30 yield 2.89

JleHeKHBII PHIHOK

Libor-3m 0.31
Euribor-3m 0.19
MosPrime-1m 6.71
Kopcuera B 11B 732.5
Jemnos. B IIB 106.2
NDF RU 3m 6.3

Ba/IIOTHBII PEIHOK

USD/RUB 31717
EUR/RUB 40.403
EUR/USD 1274
Kopauna 11B 35.598
DXY Unpekc 81.056
DOHIOBEIE HHEKCBL
RTS 1367.2
Dow Jones 12571.0
DAX 7101.9
Nikkei 225 8665
Shanghai Comp. 2055.4
ChIpbeBBI€ PEIHKHA
Hedrs Urals 108.0
Hedrs Brent 109.6
3oJ10TO 1726.4
CRB Index 293.9
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0.00 0.31 0.47
0.00 0.19 0.69
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0.6 65 238
0.1 6 7
-0.023 30.46 33.67
0.037 38.97 4181
0.003 1.21 1.31
-0.005 34.80 37.28
-0.028 78.85 84.01
0.0% 1228 1589
-1.45% 12101 13610
-0.94% 5969 7452
1.90% 8296 9232
-1.22% 2004 2449
1.08% 88 uy
0.06% 89 uy
-0.11% 1540 1790
0.60% 267 321
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Hcmounuxk: Reuters, Bloomberg, L[B

JAunHamMuka nuHaekcos ZETBI

3a 6 MecsIeB

3Ha4. A 3a JleHb MIN. MAX.

Price Return

OFZ 19.7 VY -0.06 107.5 119.7
Muni 1108 VY -0.17 109.6 112.8
Corp m3 VYV -0.08 110.7 112.1
Corp-10 150 VY -0.10 115.0 117.1
Total Return

OFZ 2754 V¥ -0.01 233.3 275.4
Muni 3494 V -0.32  324.8 349.7
Corp 3471 V -0.11 323.6 348.4
Corp-10 3483 V -0.11  324.6 348.4
OG6peM TOProB B cermeHTe (MIH py6.)

OFZ 182 VY -248 o 22514
Muni 1319 997 10 5492
Corp 5365 1780 19 44858

Hcmounux: MMBB, bark BEHUT




EsxenHeBHBINA 0030D

I's1aBHBIE HOBOCTU

PbIHOK

Mundus P® pazmecruiio O®3 c noramenuem B ¢peBpasie 2027 roaa Ha 9,03 MJIPJ Py0o. IpHU 00beMe NIPEAJIOKEHUA B 25 MJIPJ,
PYyO. CpenHeB3BellIeHHASA JOXOAHOCTh COCTaBIIIA 7,72% TOJIOBBIX, 10 IIeHe OTCEYEHHU - TAKXKe 7,72% IO/IOBBIX.

000 «I0Taiip-PuHAHC» YCTAHOBUIO CTABKY IIEPBOr0 KyIMOHa OHP:KeBbIX o0auramuii cepuii 6O-09 u BO-10 061mumM o6beMoM 3

wiIpa pyo. B pasmepe 11,75% TrOJOBBIX, YTO COOTBETCTBYET MAOXOJHOCTH K roO/i0BOii odepre Ha ypoBHe 12,28% TrOa0OBBIX.

/Nurepdakc/

Junana3oH nensl pa3memeHusa oymar OAO «Meragon» B pamkax IPO cocraBur 20-25 no/ul. 3a ogHy akmuioo u GDR, uro
COOTBETCTBYET OLIEHKE BCEil KOMIIAHNH Ha YPOBHE 11,2-14 MJIPA A0/UI. MUHUMAaJIbHBINA 00b€M NPUBJIEYEHHBIX CPEACTB COCTABUT

1,691 MuIpa xoJur. /Muarepdaxc/

OcCHOBHBIC COOBITHUA:

BHE PbIHKA / Ha PbIHKE

Buepa: 14.11.2012 — cpeaa

Crarucruka EBposonsr: Industrial
production

Crarucruka CIIIA: PPI, Advance
Retail Sales, Minutes of FOMC Meeting

* Bermuiara kynoHa: Buemmpomo6ank, 01 (10.5%, 78.5 miix py6.), Pychunanc Bauk, 11 (7.9%, 78.8
miH py6.), Uatypucr, BAO, 2012 (CLN) (9.75%, 0.1 muH nosut.), PeitaTpaucAsro (PTA), 02
(12%, 44.9 vutH py6.), IUT-Bauk, 04 (11%, 0.6 mua py6.), PK/I, 09 (6.9%, 516.1 MuiH py6.)

* Odepra: I'pynnia Pazryssaii, BO-16 (3 wipz py6.), T/l Cnaprak-Kazans, 03 (1 mipza py6.)

* IToramenue: BuemmpomGaHk, 01 (1.5 Miipa pyo.)

CerogHsa: 15.11.2012 — yeTBepr

CraTtucruxka Esposonsi: CPI, GDP

Crarucruka CIIIA: CPI, Empire
Manufacturing, Initial Jobless Claims,
Continuing claims

* Bormiata kynona: AMKK, 14 (10.5%, 370.5 miH py6.), MMK, BO-01 (6.9%, 172 MuH py6.), Bank
3enur, BO-03 (8.75%, 132.3 wiH py6.), OAO DOMO, o1 (14%, 69.8 miH py0.), fApocaaBckas
o0J1acTh, 34009 (8%, 38.8 muin py0.), AMMKK, 19 (7.7%, 116.4 muH py6.), AXKK, 21 (8.8%, 332.7
MiH py6.), Hu:keropoackasa oGiacrb, 34007 (9.95%, 396.8 muH py6.), IMOTEYHBIA areHT
AWK 2011-1, A1/11 (9%, 43 v py6.), Umoreunsrii arent AKK 2011-1, A2/11 (3%, 7.1 MIH
py6.), MockommepuoGank, 2034-C (RMBS) (7%, 27 Toic qout.), Mundun Pecnyoaukn Caxa
(AxyTusn), 35004 (8.77%, 54.6 mun py6.), Coepéank Poccun OAO, 2013 (LPN) (6.48%, 16.2 maH
noin.), Gallery Media, 2013 (10.125%, 8.8 wutH py6.), AKK, 09 (7.49%, 94.4 muH py6.), IlepBbIit
unoreunbrii areHT ANKK, 1A (6.94%, 5.7 muin py6.), IlepBbiit umoreunsrii arent AVKK, 2B
(9.5%, 6.3 w™iaH py6.), Poccenbxoszdank, 2017 (LPN2) (6.299%, 39.3 wMaH pyb.),
MockoMmMmepnoaHK, 2034-A (RMBS, FRN) (1.964%, 58.6 Tbic 05171.), MockOMMepIOaHK, 2034~
B (RMBS, FRN) (5.464%, 76.2 teic moit.), Fazmpom, 2012, JPY (LPN15) (2.89%, 433.5 miH
SIIOHCKUX iieH.), FaznmpomGaHk, 04 (6.85%, 683.2 muH py6.), AKK, 10 (8.05%, 121.7 MuH pyo.),
MM BaHk, 2052-A (RMBS) (10%, 20.9 MitH py6.)

* Odepra: I'aznpom Kanurain, 03 (15 mipz py6.)

 IToramenune: MMK, BO-01 (5 mipxa py6.), Tazmpom, 2012, JPY (LPN15) (30 mipz py6.),
TaznpomGaHk, 04 (20 mipz py6.)

» Pasamemenue: KpacHogapckuii kpaii, 34004 (12 mwipa py6.)

3aBTpa: 16.11.2012 — NATHULIA

Crarucruka EBpozonsr:  Trade
Balance
Crarucruka CIIIA: Industrial

production, Capacity Utilization
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* BeriaTa KynoHa: Bocrounsiii dxkcnpece Bank, B0-04 (11%, 82.2 muH py6.), MockBa, 64 (13%,
2.6 wipy py6.), Measeab-®unanc, bO-01 (12.5%, 31.1 muix py6.), POCBAHK, B0O-03 (8.95%, 451.2
MIH py0.), IIpomkanurai, o1 (7%, 9.3 MiH py6.), Poccenbxo3dank, 2013 (LPN1) (7.175%, 25.1
MJIH JIOJIJ1.)

* Odepra: OuuKpeaur Bauk, 04 (10 wipz py6.), Bauk Pycckuii cranaapt, BO-01 (5 wipz py6.)

» Pasmemienue: I0Taiip-®unanc, 50-09 (1.5 wipa py6.), IOTaiip-®Punanc, b0O-10 (1.5 mipxa
py6.), Huxkue-JIenckoe-UuBecr, 04 (1.2 miipz py6.)




EsxenHeBHBINA 0030D

PHIHOK
hod
BHeurHUU PBIHOK 10JIra
Baadumup Eecmugbees
PuckoBaHHbIE AKTUBHI OOHOBJIAIOT JIOKATIbHBIE MUHUMYMBbI v.evstifeev@zenit.ru
HaCTpoeHI/I}I Ha BHEIIHUX PBIHKAaX COXpPaHAT HeraTUBHBIN 3araJi, CBABAHHBIA C
. Kpusasa US Treasures
HEOIIPEZIEJIEHHOCThI0 BOKPYT KJItoueBbIX 7yt CIIIA u eBpo30HBI coObITH. IHBECTODPHI JKAYT
r[y'reﬁ peuennda AByX IPUHOUIINAJIBHBIX BOIIPOCOB — IIOIIBITOK aME€PHUKAaHCKUX BJIACTEH pemuTb ——usion 130912 —aa
po6sieMy GIOJPKETHOTO «TYIIMKa» U UTOTH IIEPErOBOPOB BHYTPU «TPOHKH» MEXKYHAPOJHBIX 317
KpeAUTOPOB B OTHOILIeHHU I'penun. 28 1
2.5 1

B mesom BosTHEHHsSI HacueT BO3MOXKHOTO Texzedosrra ['peruu B NATHUILY, KOTZA CTPaHE 25

OyzeT HeoOXOAMMO MOTacUTh JIOJITOB HA 5 MJIPJ €BpO, pacTBopwinch. OIHAKO 3aTsTHBaHUE 19 1
CPOKOB BBIZIEJIEHUS CTpaHE OYEPEAHOro TpaHIiua (GHHAHCOBOM MOMOIIHU CO CTOPOHBI «TPOMKH» 16 1
MEXK/IyHAPOIHBIX KPETUTOPOB COXPAHsET HAIIPSKEHHOCTb. 13 1

1.0 7
B CIIIA r1aBHO# TeMOU JIOJKHBI CTaTh IIEPEroBopsl mpesuzaenta o O6amsl ¢ KoHrpeccom o

071
KOMIIEHCAIUN /Il SKOHOMHKH yIep6a OT GIOZPKETHOTO «TyHHKa». OCHOBHBIE IIEPETOBOPHL o4 |
HAyHyTCA B MATHUIB U TIOKA HESACHO, HACKOJIBKO CTOBOPYMBBIMH OKAXKYTCH UMHOBHHUKH. 01+ ‘ ‘ ‘ ‘ ‘
TeopeTHUecKH, ¢ 3aBepIIeHreM IPe3UAeHTCKON TOHKH, MOJIUTHYeCKUH HAKAJT CHI3HJICH, UTO X sy 5Y 7Y oY - 30Y

MO3BOJIUT pecIyGIrKaHIaM ObITh CrOBOpYMBei, ueM paHee. Jla U CpeAn KOHCepBaTOpoB Hcmownu: Reuters
OMMHUpYeT MHEHHE O TOM, YTO SKOHOMHUKE B Hadaje 2013 I. IOTpebyeTcs MOAZEPIKKa CO
A Py . ? 3 peoys AZEP Cuapaast EMBI+ (Poccus, Bpazwians)
CTOPOHBI BJIACT€H, YTOOBI BHOBb HE CKATUTHCA B PEIIECCHIO.
S EMBI+ Global Spread, 6.n. EMBI+ Russia Spread, 6.
S—1MB1+ Brasil Spread, 6.1
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Cupag LIBOR-3M / UST-3M
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EsxenHeBHBINA 0030D

JleHeKHO-KpeIUTHBIN PIHOK

CrapT HAJIOTOBOTO IIEPHO/Ia TPO3UT PHIHKY pocToM craBok MBK

VI10BHA JIOKQIBHOTO JIEHEXKHO-KPEJUTHOTO PhIHKA B CPely HEMHOI'O YXy/IIUJIUCh B OTBET
Ha npubJKeHWe HAJIoroBoro mnepuoza HosA6pa. Ha preinke MBK cTOMMOCTD KDEAHUTOB
OBEPHAUT MMOJHSJIACH B CPEIHEM Ha 25 611 10 6.25% TO/IOBBIX, 1-AHEBHOE MEK/IUIEPCKOE PEIIO C
obsuranusaMu B CpefHeM CTOWIO 6.30% rofoBhix (+15 OO K 3HAUYeHWSIM BTOpHMKA). Ha
ayknuoHax mnpsmoro pero ¢ I[b P® 6ankam ymaaoch npussieus 180 Mupa pyod. Ha 1 ZieHb PU
crpoce Ha 10 Mipf, py0. 6osbine. CerofHs yrpoM CyMMa CPEZACTB Ha KOPCUeTax U JENO3UTax
6ankos B 1B PO yBenmuniack Ha 10.8 Muipz py6. 10 849.5 Miipy pyo.

CeroziHsi NIPEACTOUT IIPOBECTH ILJIATEIKH I10 CTPAXOBBIM B3HOCAM B (GOHABI (0KOJI0 230 MJIPA
py6.). Crour OTMeruTh, UTO PBHIHOK ellle He B IIOJIHOH Mepe BOCCTAHOBWICA, O YEM
CBUJIETEJIBCTBYIOT OTHOCHUTEIPHO BBICOKHAN YPOBEHb KPATKOCPOUHBIX IPOIEHTHBIX CTABOK, a
TaK:Ke 3a/I0JKEHHOCTH 110 pero mnepez LI PO (Gosee 1.4 TpiH py6.). Takum o6pasom, HOBBIH
HAJIOTOBBIH IepHOJ HeU30EeKHO BBI3OBET OYEPENHON BCIUIECK IIPOIEHTHBIX CTABOK 0

JIOKQJIbHBIX MAKCUMYMOB.

PyGuib crabuiieH, cj1eiiT 3a pa3BUTHEM CUTYAIIUH HA BHEIITHUX PHIHKAX

BastioTHbBIE TOPTH CPEZbl 3aBEPIIMINCH MUHUMAIBHBIMUA U3MEHEHUS MU CTOUMOCTH PyOJIs.
Kypc GUBaIOTHOIW KOP3WHBI 110 WUTOTaM JHS CHU3WICA HAa 2 KOM. /I0 OTMETKH 35.60 pyo.
KotupoBku HedTH JeMOHCTPUPOBaIH POCT, bappess brent momoposkas 3a ZieHb Ha 1.5 IO 10
109.50 ZI0JUL., O/THAKO OOIIMIA CIIPOC HA PUCK HA BHENIHMX PBHIHKAX OCTABAJICS ITOJ[aBIEHHBIM.
CeroiHsi pacCTaHOBKA CHJI Ha BHEIIHHX IUIOI[A/IKAX KapAMHAJIPHO HEe W3MEHIIACh, YTO
3aCTaBUT Py0JIb COXPAHATH CIIOKOUCTBUE.

Ile}le)KHO-erlII/ITHI:Iﬁ PBIHOK — OCHOBHbIE€ COOBITHUA HA HeaeJie

11
Ayxnuonsi I1B u ®onza XKKX, nocrynieHue ¥ BO3BPaT CPEACTB PHMOE PErIo ¢

A Ha cueTa KOMGAHKOB, yIJIaTa HAJIOTOB Illjwl:;;l ;’;2"”
TloHeie/IbHUK 120
BropHuk Aykuuon KaznaueiicrBa 35 AHel, 50 MiIpj py6., oT 6.3% ro/ioBBIX 120
Cpena Ayknuon OP3 0®d3 26207 (15 s1et), 25 MIAPA Pyo. 180

Bosspar KaznauelicTBy 50 MJIpZ py6.
Kynonsr 003 2.9 MIIpA py6.
Yersepr Aykuuon KaznaueiicrBa 35 AHel, 50 MiIpj py6., OT 6.3% ro/i0BBIX
Vara HaJoros CrpaxoBble B3HOCHI B oI (~230 M1/, pyo.)
IIarHuna Bosspar KaznaueiicTBy 50 MJIpA pyo6.

Hcmounuxk: LB PO, Mungun, ®ond 2KKX
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PBIHOK
Baadumup Eecmugbees
v.evstifeev@zenit.ru
CraBxku MBK
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Hcemounux: Reuters



EsxenHeBHBINA 0030D

Poccuiickuii 10JIr0BOM PIHOK

EBpo6onas1 PO: 6a30BbIe aKTHUBBI CTAa0NU/IBHBI, CIIP3/IbI HA MECTE

Jlosru pa3BUBAIOIIUXCA S5KOHOMUK B cpefly ObJIM B CTOPOHE OT OYEPEAHOTO BUTKA PACIPOJIAK
PUCKOBAaHHBIX aKTHBOB, YTO, IIPU COXpaHeHUH HelTpanbHOH auHamuku UST, BbUTHIIOCHE B
MHUHHAMAJIbHOE U3MeHeHHe CIIpa/ioB. Tak, cyBepeHHbIH cripag, EMBI+ yBenuuunics Ha 2 61 1o 304
6n. Poccuiickuil cerMeHT BBIIVISZIE]T HA YpPOBHe cpefHed auHamMukd. Beimyck RUSSIA 30
mojieneBes1 Ha 18 61 710 otmeTku 126.45% (YTM 2.89%, +2 611), a ero cupaz K 6a30BOMY aKTHBY
yBeIWYIJICA Ha 2 Om /o 130 Om. B KOPIOPaTHBHBIX BBIIYCKaX OTMEYAJINCh HearpecCHBHBIE
MPOZAKY B HamboJIee IMKBU/IHBIX BBINTycKax. JlasipHIe G0H/bI 'a3npoMa mojieneBesid B cpeHeM
Ha 20-40 611, IPaKTUYeCKH 110 BCeM KPUBBIM r'OCOAHKOB II€HBI CHUBIWINCH B CPEAHEM Ha 10-50 O1I.

PyGJieBbIii J0JIT: KOTUPOBKH U3MEHWINCHh HE3HAUYUTETHBHO

JIOKaNbHBIN JIOJITOBOM PBIHOK OCTAE€TCS B CTOPOHE O BHELIHeW TypOyJIeHTHOCTH. ITHBeCTOpPBI
3aHAJIM BBDKU/IATENIBHYIO IO3UIUIO, B PE3yJIbTaTe YEro TOProBas AKTHBHOCTH YK€ HECKOJIBKO
IHell ocTaeTcsi HEBBICOKOH. B cermeHTe rocOymar pgaxke Han0Gosiee JIUKBUAHBIE Oymaru
JIEMOHCTPUPYIOT MHHUMAaJIbHBIE IIEHOBbIEe U3MeHeHusA. FIHTepec ocTaeTcs B BBILYCKaX C Jropanuei
6-8 ser. Ha ayknuone Munouna mo O®3 26207 Buepa 6bU10 pa3merieHo Gymar Ha 9 MipZ pyo6.
W3 TpeJUIOKEHHBIX 25 MJIPA pyb. (COBOKYIHBIN CIIPOC COCTaBWJI 4YyTh 0Oojiee 20 Mipz pyo.).
JloxomHOCTh OBLIA ONpeZiesieHa BPOBEHb ¢ KOTHPOBKAMM BTOPHYHOTO PHIHKA HA TOT MOMEHT —
7.72%. B KOPIIOpAaTHBHBIX BBIIyCKaX aKTUBHOCTH Takke ObLIa HeBenuka. Cpeau Haunbosiee 601po
Topryemsbix Gymar crout Boienutb HIIMK BO1 (+4 6m), BTB BO-6 (-5 6m), Pycckuit Cranmapt
BO-12 (+29 6m) u Meuen 2 (6e3 u3m.).
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PbIHOK

Kupuan Covrues
k.sychev@zenit.ru
CyBepeHHBbIe EBPOOOIUTaAIINI
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KoprmopatuBHbI€ COOBITHUA

BeIMmesakom: xXopoiumue pe3yjabTarbl B (l)HHaHCOBOﬁ OTYETHOCTH 3a
3K12, enpoﬁonum KOMIIAaHUU BBIIVIAAAT IIPUBJICKATEC/IbHO

Buepa Beimnenkom (BB/Ba3/—) omy6imkoBasn orueTHOCTh 32 3K12, mokasaTenu KOTOpoi
MBI, B LI€JIOM, OLIEHMBaeM IIO3UTHBHO. KoMmaHHsA oOTpasuwja B OTYETHOCTH HeGOJIbIIOE
CHIDKEHUe ToKaszaTesneldl BbIpyuku u EBITDA, nokazaB mpu 3TOM CHJIBHBIH CBOOOJHBIN
JIEHEKHBIHM IOTOK M POCT OIIEPAIIMIOHHOHN PeHTa0eIbHOCTH.

. ITo uroram 3Ki12 BeIpyuka BeimMmesnxkoma cHuU3WIach Ha 5.7% T/T M COCTaBWIA 5747
wutH. oyt [Tokasarens EBITDA B 3K12 takske cHU3WICA Ha 1.6% T/T 1 COCTaBIII 2 530
miH. aosul. CHmwxkenue Boipyduku U EBITDA B 3K12 6pu10 00yCsIOBJIEHO, IJIABHBIM
00pa3oM, CyIIeCTBEHHBIM YKPEIUIEHHEM aMepHUKaHCKOTO JoJulapa IO CPaBHEHHUIO C
MECTHBIMHM BaJIIOTAMU OCHOBHBIX CTPAaH IPUCYTCTBUA. Eciu HCKIOYUTH 3ddexT
KYPCOBBIX Pa3HHII, OPraHUYECKUI pOCT BhIpyuku Brimmeskoma B 3K12 cocraBui 3%
r/r, EBITDA — 8% r/r. OTMETHM TaKXKe, YTO B OTYETHOM IIEPUOJIe PeHTAOEIbHOCTD 110
EBITDA kommanuu jocturia 44% (+1.8 mm r/r) — caMoro BBICOKOTO YPOBHSI IOCJIE
3aKpBITUA cAeky 1o nokynke Wind Telecom B ampesie 2011 T.

. IMoayiepKKy KOHCOJIUAMPOBAHHBIM (DUHAHCOBBIM IOKa3aTenssM Kommnanuu B 3K12
OKa3aJId CUJIbHBIE Pe3yJIbTaThl OCHOBHBIX OIEPAIIOHHBIX CETMEHTOB: OPraHMYECKHUH
poct BBIpyukH OT omepanuii B Poccum cocraBmwi 7% r/r, a mokasarenb EBITDA
YBEJIMYIIICH Ha 16% T'/T; OPraHUMYeCKUi POCT BHIPYUIKHU OT Onepanuii Ha ahpUKaHCKUX U
a3MaTCKUX DPBIHKAX cocTaBui 5%, mokazaresns EBITDA — 6%; opraHUYecKU# poCT
BBIpYYKH OT omepanuii B crpanax CHI' cocraBun 17% r/r, a nokasarens EBITDA
yBenuumics Ha 28% T/T — CTOJIb CyLIeCTBEHHBIH POCT IIOKa3aTesiell cerMeHTa ObLI B
3HAUYMUTEIBHON Mepe 00ycJIOBIeH mpekpaiienueM jesarenbHocty MTC B YV3bekucrane,
YTO MO3BOJIWJIO KOMIIAHUM HApacTUTh aOOHEHTCKyIo 6asdy B crpaHe Ha 66% r/r (mpu
ob1ieM pocre aboHeHTCKoM 6a3bl Ha 7% r/r) 1 ARPU — Ha 26% r/T.

. B 3K12 xonconuguposauusiii CAPEX kommnauuu coctaBuwi 829 MuH. 0. (14.4% ot
KBapTaJbHOM BBIPYYKH), CHU3HBIINCh Ha 19.4% KB/KB (kampioxkeHusi Bo 2K12
COCTAaBUJIM 1028 MJIH. JOJUL. WM 17.9% OT BBIpyYKH). B pesysibrare CHIXKEHUs
KaIWUTaJIbHBIX PACXOZIOB U Ha (POHE POCTA YHCTOTO OIEPAI[HOHHOTO JEHEKHOTO MOTOKA
kommanuu B 3K12 Ha 47.9% kB/kB (0 1998 MUIH. [0/UL) BBIMIEIKOM HapacTHI
CBOOO/HBIN JIEHEKHBIA MTOTOK /10 1169 MJIH. HOJUI. (x3.6 K0 2K12) u yBenuuun o6bem
JINKBU/IHBIX aKTHBOB Ha 6asaHce 10 3 956 MJIH. 10JU1. (+13.3% KB/KB).

. Ha xoneny 3Ki12 BenuuumHa fosra BeiMIlesikomMa OpakTU4YeCKW He HU3MEHHWJIACh IO
CPaBHEHUIO € MPEJBIAYIIAM KBaPTAJIOM U cOCTaBmIa 26 637 MJIH. 10JU1. (+0.3% KB/KB),
JI0JIs1 KPATKOCPOYHBIX 00S3aTeIbCTB B CTPYKTYPE /I0JITA TaKXKE OCTaIach HEU3MEHHOMH,
cocraBuB 9.2% (+0.2 kB/kB). C y4eToOM MUHUMAJIbHBIX M3MeHeHn# foira B 3K12 u
BJIMAHUA KBapTaabHbIX pesysnpraToB Ha EBITDA LTM, koTopoe KOMIEHCHPOBAJIO
yBesnnueHre ooGbeMa JIMKBUAHBIX aKTUBOB Ha OasaHce KOMIAHUU, JIOJITOBAsl HArpy3Ka
Brimnenikoma B 3K12 coxpaHusach Ha ypoBHE NpeJbIAyIIEro KpapTraja U COCTaBUJIA
2.4x B TepMmuHax Ywucrbiii joar/EBITDA LTM. OrtmeruMm, UYTO PHCKH
pedunHaHcHpoBaHMs BeIMIIeIKOMa MBI OIIEHUBAaeM KakK BecbMa HHU3KWe: Ha KoHer 3K12
JIOJIT KOMITAHUU SIBJISIETCS ITPEUMYIIECTBEHHO JIOJTOCPOYHBIM, a JIeHEXKHBIE CPE/ICTBA
Ha OaylaHCe IPEBBIIATN BEJUYMHY €ro KpaTKOCPOUHOHM yacté (3 956 MPOTHB 2 451
MJIH. 10yu1.). K aromy crout n06aBUTH, YTO OOBEM HEUCIIOTIH30BAHHBIX KPEAMTHBIX
JIMHUH, JOCTYIHBIX KOMIIAHUU Ha KOoHel[ 3K12, cocTaBist 1 057 MJTH. Z0JLL.

Crpsz IJIMHHBIX eBpoobsinranuii Beimmnesnkoma K 6Iu3KHM 10 ropanuu 6ymaram MTC
(BB/Ba2/BB+) pacmupuics ¢ JIOKaJIbHBIX MUHUMYMOB Hadasia OKTSAOps U COCTaBJIsIET cefyac
OKOJIO 135-140 011, YTO BBIIVIAJUT 3aMETHO IIPUBJIEKaTeIbHEE PYOIEBBIX BBIYCKOB KOMIIAHUH,
cpezHel cupaz KoTophIx kK KpuBoit MTC cocrapiiser auinb 60 O11.
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PbIHOK

KiroueBsie hHaAHCOBbBIE IOKa3aTEN
VimpelCom Ltd. 3a 3K12

MAH. gonn.

Bbipyuka

EBITDA

OnepauvoHHas npub binb
Yucras npubbins

3K12

5747
2530
1255

577

3K11

6 096
2572
1076

152

%%

-5.7%
-1.6%
16.6%
x3.8

PenTabenbHocTb o EBITDA
OnepauynoHHas peHTabenbHoCTb

Yucras peHTa 6eNbHOCTL

44.0%
21.8%
10.0%

42.2%
17.7%
2.5%

18 nn
4.1nn
7.5 nn

MIH. gonn.

AKTMBBI

& m.4. deHexHble cp-ea u 0enosu mel
Donr

dons KpamKkocpoyHoezo dornea
YucTbiii gonr

Kanuran

3K12

53 490
3956
26 637
9.2%
22 681
15 489

2K12

52 543
3492
26 559
9.0%
23 067
14 645

%%

1.8%
13.3%
0.3%
0.2 nn
-17%
5.8%

CAPEX

FCF
CAPEX/EBITDA
CAPEX/BbIpyyka

829
1169
32.8%
14.4%

1028
323
41.4%
17.9%

-19.4%
x3.6

Lonr/EBITDA LTM

YucTein gonr/EBITDA LTM
EBITDA/Mpoue HT bl ynnayeHHble
Donr/Kanutan

2.8x
2.4x
4.3x
1.7x

2.8x
2.4x
3.8x
1.8x
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EsxenHeBHBINA 0030D

MTC: HeliTpajbHasA oTYeTHOCTH 3a 3K12, Oymaru mo-npexkHemy He
IPEACTABIAIOT 0CO00r0 MHTEpeca

Buepa MTC (BB/Ba2/BB+), kpymnHeiimuii B Pocciu COTOBBIH OIEpaTop, OIyOJIUKOBAI
¢unancoBylo oruyetHocTh 3a 3K12, KOTOpyI0 MBI oOLleHUBaeM HeHTpanbHO. OCHOBHBIE
KpeAUTHblE METPUKU Maji0 M3MEHIJINCh, KOMIIAHUS OTPa3wja B OTYETHOCTH HeOOJIbIIOE
cHIbKeHUe BhIpyukd U OIBDA r/r, cOXpaHUB IpU 3TOM OIIEPAIIMOHHYIO PEHTA0EeIbHOCTh Ha
JIOCTaTOYHO BHICOKOM YPOBHE IIPEZIBIAYIIEr0 rosia.

. Beipyuka MTC B 3K12 cHusmnace Ha 4.4% r/r 1 cocraBwia 3 132 MiH. f0su1., OIBDA
TaKKe CHU3WIACh HA 4.2% T/T — 70 1 379 MJIH. Aosul. OCHOBHOE BJIUAHUE HA JUHAMUKY
rokasareyiell OKa3aylo yKpeIUIeHHe Kypca Jiojuiapa K pyosto (B cpenHeM Ha 9.5% IO
cpaBHeHUIO ¢ 3K11) U BBIHYK/IEHHOTO IIpPeKpalleHNe JIeATeNbHOCTH B Y30ekucrane. B
TO JKe BpeMs, KoMITaHus coxpanuia B 3K12 perrabenprocts 1o OIBDA Ha 0CcTaTOYHO
BBICOKOM YPOBHE MPEABIAYLIETO TOAA — 44%, 4eMy CIOCOGCTBOBAJIO COKpalleHue
cebecroumocTt aGOHEHTCKOrO 06OpyZoBaHUA HA 17.9% r/r (K0 216 MJIH. [OUL) U
KOMMEPUYECKUX U MapKETHHIOBBIX PACX0/I0B Ha 23.1% r/T (o 168 MuiH. noi.). Takke B
KavecTBe MO3UTHUBHOrO (pakTopa OTMETHM, YTO BMeECTe C IyOJIHKalfiedl OTYETHOCTH
MTC ymyurmnia MporHo3 II0 TEMIIAaM POCTa BBIPYUYKH B 2012 T. 10 7% (paHee 5-7%), a
Takke peHrabesbHocTr Mo OIBDA, KOTOpasi Temepb, Kak OKHAAETCs, MPEBBICUT II0
uroram roja 42% (panee 41-42%).

. CAPEX kommanuu 3K12 cocraBun 690 MIIH. Z0JUL. (22% OT KBapTaJbHOU BBIPYYKH),
CHU3UBIINCH HA 4.2% KB/KB (kamBioxkeHus: Bo 2K12 cocraBwin 662 MJIH. JTOJUL. WJIH
21.2% OT BBIPYUKH). B pesysipTaTe CHIKEHUS KaIIUTAIBHBIX PACXO/IOB U Ha (hOHE pocTa
YKCTOrO OMEPAIMOHHOrO JieHe:kHoro notoka MTC HapacTuia CBOOOAHBIN JIEHEKHBIN
moTok B 3K12 110 482 mutH. j10i11. (+43.5 KB/KB).

. Ha xonen; 3K12 osr MTC npakTudecky He U3MEHUJICA II0 CPABHEHUIO € IIPEABIIYIIIM
(-0.5%
KPaTKOCPOYHBIX 0053aTeJIbCTB B CTPYKTYPe JI0JI'a CHU3WIACh HAa 4.3 NIl KB/KB — JIO

KBApPTAJIOM W COCTaBWI 7305 MJIH. JIOJUI. KB/KB), TNpHU 3TOM [IOJIs
10.7%. BpiObITHE u3 pacyera ckosb3sAmero nokasarenss OIBDA LTM  BbeIcokux
Pe3y/IbTaToB 2011 T. ¥ CHI)KEHHE 00beMa JIMKBU/IHBIX aKTUBOB Ha OajlaHCe KOMIIAHUU
(mo 884 mutH. mosut. B 3K12 mpoTuB 1719 MJIH. 10/U1. Bo 2K12) mpuBeIn K HeOOIBIIOMY
POCTY [TOJITOBOM HArpy3kd — 710 1.3X B TepmuHax Yucrsiii 1oiar/OIBDA LTM (mporus

1.2X Ha KOHeI] 2K12), — KOTOpasd, BMeCTe C TEM, COXpaHWIAaCh Ha HEBBICOKOM yPOBHE.

MTC nocraToyHO HIMPOKO IPE/CTaBIeHa Ha py0IeBOM PhIHKE, BBIIYCKH KOMIIAHUH TOPIYIOTCSA
€O CPEZIHUM CIIP3/IOM OKOJIO 170 611 k OD3, uTo /les1aeT X MaJoONpUBJIEKATETbHOH IOKYIIKOH 110
cpaBHeHHI0 Gymaramu Beimmesnxoma (BB/Ba3/-), Topryomuxcs ¢ npemueil 60 61 K KpUBOU
MTC B KkauecTBe KOMIIEHCAllMM 3a Oosiee c1abble KpeIAUTHbIE METPUKU BpIMIesnkoma.
EBpooGiuramun MTC, copss KOTOPBIX K CYBEPEHHOH KPHBOM Cy3WJICS IO CPaBHEHHIO C
JIOKQJIBHBIM MaKCHMyMOM Hauasia OKTA6ps (0KosIo 250 6II) U cocTaBiseT ceiuac 220 61, 4TO
JlenaeT eBpoOOH/IBI KOMIIAHUM IPUBJIEKaTeJIbHee UX pPyOJIeBbIX aHAJIOTOB, OZHAKO TAK)Ke He
MPE/IaraloT KaKux-au060 uzie.
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PbIHOK

KiroueBpie puHaAHCOBBIE ITIOKA3ATETH
MTC o US GAAP 3a 3K12

MIH. gonn.

Bbipyuka

OIBDA*

OnepauunoHHas npubbinb
Yucras npubbine

3K12

3132
1379
825
638

3K11

3275
1440
853
392

%%

-4.4%
-4.2%
-3.3%
62.8%

PenTabenbHocTb no OIBDA
OnepauuoHHas peHTabenbHoCTb

Yucras peHTabenbHOCTb

44.0%
26.3%
20.4%

44.0%
26.1%
12.0%

0.2nn
8.4nn

MAH. gonn.

AxTvBbI

& m.y. OeH. Cp-6a U JIUKBUOH. aKmMUueb!
Lonr**

donsi kpamkocpoyHozo donea

YueT it ponr**

Kanutan

CAPEX

CAPEX/OIBDA

CAPEX/Bbipyyka

FCF

3K12

14519
884
7305
10.7%
6421
3169
690
50.0%
220%
482

2K12

14519
1719
7345

15.0%
5626
2445

662
48.2%
21.2%
336

%%

-48.6%

-0.5%

-4.3nn

14.1%
29.6%

4.2%
1.8nn
0.8nn
43.5%

Lonr/OIBDALTM
Yuctbit gonr/OIBDALTM
[Lonr/Kammtan

14x
1.3x
2.3x

1.4x
1.2x
3.0x

* nokasamens ckoppekmuposaH Ha ybbimku om o6ecye HeHuUs!

aKm ug o8

** obsiza
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EsxenHeBHBINA 0030D

PBIHOK
ITepBUYHBIN PHIHOK
. 06BbemM ammuccum, OpueHTUp 3akpbiTne farta AwmopTusauus/ OdpepTa/
B Py , S&P/M/F TNomG B
Linyck TN ombapa U MITH. py6. YTP/YTM KHUM pa Oiop MoraweHune
HwxHe-lNeHckoe-WHBecT, 04 NR HeT 1200 HIA KoHkypc 16.11.2012 H/A 15r./5net
tOTalip-duHaHc, BO-09 NR HeT 1500 12.28 14.11.2012 16.11.2012 HeT/1r. ir./3r.
tOTalip-PuHaHc, BO-10 NR HeT 1500 12.28 14.11.2012 16.11.2012 HeT/1rT. ir./3r.
Anbda YkpduHaHc, 01 NR HeT 3000 12.63-13.16 16.11.2012 20.11.2012 HeT /1. ir./3r.
O'Keit, 01 -/-1B+ na 2000 10.25-10.62 XX.11.2012 XX.11.2012 HeT/2.66T. 3r./5net
O'Kenr, 02 -/-1/B+ na 3000 10.25-10.62 XX.11.2012 XX.11.2012 HeT/2.66T. 3r./5net
MPCK UeHTpa v Mpusomkbs, 5O-01 -/Ba2/- Aa 4000 9.41-9.94 XX.11.2012 XX.11.2012 HeT/2.68T. HeT /3.
UcmouHuk: Interfax, Bloomberg, Cbonds
. 0O6BbemM ammuccum, Bid cover/ OpueHTUp ®dakTuyeckasn Darta AwmopTusauus/
Bemyck Peitunr, SEPIM/F TlomGapa LI MIH. py6. Pa3smeLy. o6bem YTP/YTM YTP/YTM f Orop
Poctenekom, 17 BB+ /-/BBB- na 10 000 H/p [ 100% 8.63-8.89 8.73 08.11.2012 pal270r.
EsponnaH, 03 -/-1BB- na 3500 1.5/100% 11.57-12.10 11.57 06.11.2012 HeT/1.84r.
PycduHanc bank, 5O-03 -/ Baa3/BBB+ na 4 000 1.1/100% 9.73-10.25 10.25 02.11.2012 HeT/1.86T.
ANNPOCA, B0-01 BB- /Ba3/ BB- na 5000 H/p 1 100% 8.93-9.26 9.15 02.11.2012 HeT/2.66T.
ANPOCA, BO-02 BB- / Ba3/ BB- na 5000 H/A 1 100% 8.93-9.26 9.15 02.11.2012 HeT/2.66T.
Cesizb-baHk, 60-01 BB/-/BB na 5000 1.2/100% 9.20-9.46 9.20 01.11.2012 HeT/1r.
OHuKpeaut Baxk, BO-05 BBB /- /BBB+ na 5000 2.0/100% 9.31 9.31 30.10.2012 HeT/1.88T.
TpaHchuH-M, BO-11 NR HeT 2 000 H/p / 100% HIA 10.78 29.10.2012 HeT/2.64r.
PocHedTb, 04 BBB- / Baal/ BBB na 10 000 H/p / 100% 8.99-9.31 8.78 29.10.2012 HeT/4.17 .
PocHedTb, 05 BBB-/Baal/BBB na 10 000 H/p 1 100% 8.99-9.31 8.78 29.10.2012 HeT/4.17T.
MO3CK, B0-02 BB-/Ba2/- na 5000 3.7 /1 100% 8.99-9.20 8.99 29.10.2012 HeT/2.69T.
Mouta Poccun, 02 -/-1BBB na 3000 1.1/100% 8.89-9.10 8.89 26.10.2012 HeT/2.7T.
135
YTP/IYTM, (%)
130 I Anba YkpuHaHc,
125
e HOTanp-duHaHe, BO-09,10
120
115
11.0
105 O'Keit, 01,02
10.0
MPCK Ln M, BO-01
95
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80
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70 — o3
6.5
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EsxenHeBHBINA 0030D

PIHOK
Pe3yabTaThl TOProB pyoJaeBbIiMU oOauranuamu Ha MMBB
Buinyck OaTa KotupoBku LleHa Kon-eo O6opor, Cnpaa k (6n) O6tem

OdepTbl MNorawenns [Mokynka [pogaxa Ilocn W3m. nn cpenok wT YTM/YTP [Oiopauusi~  O®3 cBoOnam mnH py6.
o®d3
O®d3 25072 23/01/13 100.22 100.23 100.23 -0.01 24 248 306 5.95 0.19 150 000
O®d3 25078 06/02/13 100.15 100.17 100.17 -0.03 5 103 173 5.98 0.23 100 000
O®d3 25065 27/03/13 102.15 102.20 102.16 -0.08 1 300 6.08 0.36 46 000
O®d3 26200 17/07/13 100.00 100.10 6.09 0.66 50 000
O®d3 26201 16/10/13 100.35 100.42 100.39 -0.03 2 21 050 6.25 0.90 5 47 000
O®d3 25076 13/03/14 100.70 100.75 100.72 -0.03 16 174 409 6.62 1.28 7 48 155 000
O®d3 25068 20/08/14 108.79 109.25 108.88 0.08 3 120 000 6.68 1.61 1 59 45 000
O®d3 26202 17/12/14 108.83 109.00 109.00 0.05 3 10 600 6.72 1.87 66 40 000
O®d3 25071 26/11/14 100.25 102.96 6.63 1.85 57 80 000
O®d3 25079 03/06/15 100.40 100.60 100.50 0.20 5 79 490 6.90 2.31 5 87 150 000
O®d3 25075 15/07/15 100.15 100.18 100.15 -0.10 3 104 952 6.93 2.43 5 90 150 000
O®d3 25077 20/01/16 101.40 101.55 101.50 0.15 3 46 000 6.93 2.84 91 150 000
O®d3 46017 03/08/16 98.20 98.45 7.03 2.92 6 101 80 000
O®d3 26203 03/08/16 99.91 100.10 99.95 0.05 3 98 001 7.03 3.28 100 150 000
O®d3 48001 31/10/18 99.80 8.17 3.55 110 213 24 000
O®d3 46019 20/03/19 8.36 3.49 130 233 26 000
O®d3 25080 19/04/17 101.65 101.75 101.70 0.05 1 1 7.07 3.85 102 150 000
O®d3 26206 14/06/17 101.60 101.72 101.60 -0.08 8 206 010 7.11 3.86 106 150 000
Od3 26204 15/03/18 102.67 102.75 102.70 0.05 4 50 201 7.00 4.46 92 150 000
O®d3 46021 08/08/18 91.90 92.05 92.04 -0.01 2 4500 7.35 4.50 16 126 107 000
O®d3 46014 29/08/18 99.50 99.85 99.85 0.85 5 14 534 7.15 4.62 106 62 000
O®d3 26208 27/02/19 102.00 102.20 102.20 0.10 6 70537 7.18 5.07 105 150 000
O®d3 46005 09/01/19 7.92 5.50 62 174 27 000
O®d3 46018 24/11/21 86.00 96.00 95.85 -0.35 8 47 440 7.55 6.16 20 130 133 000
O®d3 26205 14/04/21 102.08 102.30 102.30 0.05 9 162 311 7.36 6.37 108 150 000
O®d3 26209 20/07/22 102.00 102.10 102.20 8 299 507 7.41 6.91 106 150 000
O®d3 46022 19/07/23 89.10 7.87 7.34 42 146 45 000
O®d3 26207 03/02/27 104.80 104.86 104.85 -0.05 18 96 972 7.73 8.66 20 114 150 000
O®d3 46020 06/02/36 89.30 89.20 0.50 5 12 010 8.09 10.90 44 121 135 000
O®d3 46012 05/09/29 105.00 6.52 11.21 40 000
METAMNTYPITMYECKAA U TOPHOOOBbLIBAIOLWAA NMPOMbILUWIIEHHOCTb
HopHukenb
HopHwukens BO3 30/07/13 98.60 99.65 99.00 -0.65 8 3008 8.64 0.69 241 241 15 000
HJIIMK
HIIMK BO1 04/12/12 100.12 100.16 100.16 0.04 18 110 460 6.76 0.05 5 000
HIIMK BO6 05/03/13 100.00 100.14 100.14 -0.01 6 60 000 7.35 0.30 100 10 000
HIIMK BO2 19/06/13 17/12/14 100.56 100.75 100.70 0.14 1 994 7.64 0.57 151 139 5 000
HIIMK BO3 19/06/13 17/12/14 100.56 100.76 100.60 -0.01 3 55914 7.82 0.57 169 157 5 000
HIIMK BO4 08/09/14 07/09/15 99.61 99.70 99.70 0.03 9 87 285 8.60 1.70 191 252 5 000
HITIMK BO7 11/11/14 101.19 101.20 101.11 0.04 1 30 000 8.51 1.87 177 245 10 000
HIIMK 7 16/03/15 05/09/22 100.01 100.09 8.63 2.14 182 259 5 000
MMK
MMK BO1 15/11/12 14.76 0.00 5 000
MMK BO5 04/04/13 99.86 100.00 99.95 -0.05 8 6 003 7.90 0.39 159 8 000
MMK BO8 15/08/13 12/02/15 99.90 100.00 8.33 0.73 207 211 5 000
MMK BO4 27/02/14 98.71 99.05 8.80 1.23 227 265 5 000
MMK BO6 10/07/14 97.60 97.90 97.65 -0.07 1 1 8.94 1.55 230 284 5 000
MMK BO7 22/07/14 97.65 97.90 8.92 1.58 226 282 5 000
CeBcTanb
CescTtans BO2 15/02/13 100.50 100.80 6.56 0.25 19 10 000
CescTtans BO4 15/02/13 100.46 100.79 8.04 0.25 167 5 000
Anpoca
Anpoca 21 25/06/13 18/06/15 100.10 100.29 100.15 5 38631 8.23 0.59 208 198 8 000
Anpoca 22 28/06/13 23/06/15 100.15 100.29 100.20 0.05 3 3 8.15 0.60 199 190 8 000
Anpoca 23 18/06/15 100.65 100.95 100.70 -0.30 4 3720 8.93 2.31 208 290 7 000
Anpoca 20 23/06/15 100.65 100.95 8.74 2.33 189 271 3 000
Anpoca BO1 30/10/15 99.95 100.05 100.05 0.05 1 1 9.12 2.63 220 309 5 000
Anpoca BO2 30/10/15 100.00 100.05 100.00 3 6001 9.15 2.63 223 312 5 000
EBpa3
EBpas 1 22/03/13 13/03/20 100.40 100.45 8.39 0.35 206 10 000
EBpas 3 22/03/13 13/03/20 100.25 100.90 8.06 0.35 173 5 000
CubmeTtuHBecTt 1 16/10/14 10/10/19 107.46 107.79 9.18 1.75 247 310 10 000
CubmeTnHBecT 2 16/10/14 10/10/19 107.41 108.19 9.01 1.75 230 293 10 000
EBpas 2 26/10/15 19/10/20 101.05 102.28 10.06 2.62 315 403 10 000
EBpas3 4 26/10/15 19/10/20 100.00 102.00 9.74 2.62 282 371 5 000
EBpas 5 06/06/16 27/05/21 95.26 96.00 10.36 3.02 337 434 5 000
EBpas 7 02/06/16 25/05/21 95.25 98.00 100.00 5.00 1 1 8.57 3.03 158 255 15 000
MeTtannouHBecTt
MeTtannovHBecT 1 16/03/15 07/03/22 99.69 99.70 99.70 -0.12 9 6530 9.35 2.13 254 331 5 000
MeTtannovHBecT 5 16/03/15 07/03/22 99.75 99.85 99.60 -0.24 7 49 151 9.40 2.13 259 336 10 000
MeTtannovHBecT 6 19/03/15 10/03/22 99.40 99.85 9.37 2.14 256 333 10 000

Meuen

l
Jh BAHK
ailll SEFAT

BAFKOBCKAR TPYTITTA 3EAUT

15.11.2012




EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotupoBku LleHa Kon-Bo OG6opor, Cnpaa k (6bn) O6bem

OdpepTel TMoralwenns [lokynka TlpoAaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBONMaM msH py6.
Meyen BO1 11/11/11  09/11/12 15.88 0.00 5 000
Meuyen BO2 12/03/13 98.95 99.14 99.14 0.14 1 30 12.83 0.32 649 5 000
Meuen 5 16/04/13 09/10/18 90.00 108.00 -11.26 0.41 5 000
Meuyen BO3 24/04/13 98.46 99.15 12.48 0.44 619 5 000
Meuen 2 15/06/11 12/06/13 96.30 96.50 96.50 14 23 464 14.39 0.56 827 814 5 000
Meuen 4 25/07/13 21/07/16 99.50 100.00 11.72 0.67 550 549 5 000
Meuyen BO4 11/02/14 10/02/15 93.40 94.99 93.40 -1.61 9 12 502 16.94 1.17 1044 1078 5 000
Meuen 15 18/02/14 09/02/21 90.22 91.99 16.33 1.20 982 1018 5 000
Meuen 16 18/02/14 09/02/21 91.41 91.99 91.99 0.44 2 30 16.03 1.20 952 988 5 000
Meuyen BO5 07/04/15 99.50 11.81 2.22 498 577 5 000
Meyen BO7 07/04/15 99.50 11.81 2.22 498 577 2 000
Meuyen BO11 07/04/15 99.50 11.81 2.22 498 577 3 000
Meyen BO12 07/04/15 99.50 11.81 2.22 498 577 3 000
Meyen BO6 07/04/15 99.50 11.56 2.14 475 552 2 000
Meuyen 13 01/09/15 25/08/20 89.00 91.00 14.72 2.46 784 869 5 000
Meven 14 01/09/15 25/08/20 89.12 90.91 15.43 2.44 855 940 5 000
Meyen 17 02/06/16 27/05/21 82.01 84.96 80.50 -1.50 1 1 16.40 2.95 942 1038 5 000
Meuyen 18 02/06/16 27/05/21 83.39 87.47 13.96 2.98 698 794 5 000
Meuyen 19 07/06/16 01/06/21 83.03 85.00 84.00 -0.99 8 819 14.78 2.99 780 876 5 000
TMK
TMK BO1 22/10/13 99.35 99.80 99.80 0.03 3 8000 9.27 0.92 290 308 5 000
CY3K
CY3K 1 05/07/13  26/06/20 100.31 100.41 100.38 -0.01 11 2095 8.88 0.62 271 264 10 000
PMK
PMK 3 17/12/13 15/12/15 96.15 98.00 13.87 1.02 744 769 3 000
PMK 4 05/06/14 02/06/16 90.26 91.77 17.00 1.42 1040 1088 5 000
4yTn3
4Tn3 BO1 05/06/12 04/12/12 100.05 100.23 100.10 0.07 2 35 10.60 0.05 5 000
KOKC
KOKC BO2 28/05/14 95.01 97.20 97.16  2.00 8 30231 11.04 1.41 444 492 5 000
Pycan
Pycan 7 03/03/14 22/02/18 92.60 92.99 92.70 -0.25 26 8 796 15.19 1.24 866 904 15 000
Pycan 8 15/04/15 05/04/21 87.61 88.46 14.94 2.21 811 890 15 000
UWHPPACTPYKTYPA
PO
P>XO BOO1 05/12/12 100.12 100.13 100.13 0.01 2 2069 7.08 0.06 15 000
P>XO 09 18/05/11 13/11/13 99.48 99.68 99.41 0.03 1 2 7.67 0.98 126 149 15 000
P>XAO 10 06/03/14 108.75 109.00 108.75 -0.25 5 6 558 7.95 1.21 143 180 15 000
PXAO 23 29/01/15 16/01/25 102.15 102.25 102.15 1 23 8.07 2.01 129 203 15 000
PXAO 11 18/11/15 8.15 2.64 123 212 15 000
PXAO 16 06/06/16 05/06/17 99.10 99.35 99.15 -0.05 2 300 000 8.34 3.07 134 232 15 000
P>XAO 19 16/07/18 08/07/24 100.05 100.35 8.31 4.65 110 221 10 000
®CK E3C
PCK ESC 6 26/09/13 15/09/20 99.50 99.90 7.58 0.85 124 138 10 000
d®CK ESC 8 26/09/13 15/09/20 99.50 99.90 7.58 0.85 124 138 10 000
dCK ESC 18 09/06/14 27/11/23 100.75 100.85 8.08 1.45 147 196 15 000
PCK ESC 15 23/10/14 12/10/23 96.51 101.30 101.15 -0.02 3 24 300 8.26 1.82 153 219 10 000
dCK ESC BO1 22/04/15 21/10/15 99.85 99.95 8.33 2.25 149 229 10 000
dCK ESC 10 24/09/15 15/09/20 98.70 99.35 99.34 0.09 2 1001 8.17 2.59 126 214 10 000
PCKESC 7 27/10/15 16/10/20 97.90 98.50 8.16 2.69 123 213 5 000
PCK ESC 12 22/04/16 19/04/19 97.01 100.00 8.26 3.06 127 224 10 000
PCK ESC 25 27/09/16 14/09/27 99.95 100.05 99.95 -0.09 5 29 000 8.80 3.34 176 277 15 000
PCK ESC 21 06/10/27 8.94 3.81 183 290 00000 000
PCK ESC 9 24/10/17 16/10/20 96.75 97.40 8.82 4.15 167 276 5 000
P®CK ESC 11 24/10/17 16/10/20 96.75 97.40 8.82 4.15 167 276 10 000
dCK ESC 19 18/07/18 06/07/23 95.75 96.15 96.10 -0.90 6 76 000 9.03 4.53 183 294 20 000
dCK ESC 13 22/06/21 96.70 97.25 9.12 6.05 177 288 10 000
HMTN
HMTM BO-2 29/04/15 99.85 100.50 9.13 2.25 229 309 4 000
PocaBTonop
PocasTopop 1 29/11/16 101.00 102.00 9.66 3.22 264 363 3 000
PocBopokaHan
PocsopgokaHan 3 11/11/13 09/11/15 95.01 99.65 99.41 0.02 7 266 9.87 0.97 347 369 3 000
BopokaHan
Bopgokanan 1 09/12/15 98.80 9.39 2.65 247 336 2 000
3anagHbin CO
BanagHen CO 1 29/04/16 13/05/31 98.80 99.10 9.37 2.94 240 335 5 000
BanagHbn CO 2 29/04/16 13/05/31 99.30 9.19 2.94 222 317 5 000
BanagHen CO 3 24/02/17 06/02/32 86.00 9.31 3.57 224 327 5 000
BanagHen CO 4 24/02/17 06/02/32 9.64 3.58 256 360 5 000
BanagHbn CO 5 24/02/17 06/02/32 100.20 9.35 3.57 228 331 5 000
Mouta Poccun
Moyta Poccun 1 25/03/14 22/03/16 100.55 100.10 0.20 2 437 8.33 1.30 177 219 7 000
Moyta Poccun 2 23/10/15 18/10/19 8.89 2.70 196 286 00000 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotupoBku LleHa Kon-Bo O6opor, Cnpaa k (6n) O6bem
OdbepThl lorawenns [lokynka [llpodaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBONMam mrH py6.

Moyta Poccun 3 23/10/15 18/10/19 8.89 2.70 196 286 00000 000
Moyta Poccun 4 23/10/15 18/10/19 8.89 2.70 196 286 00000 000
HE®Tb u N'A3
rA3NnPOM
[asnpom A9 12/02/14 99.50 99.95 99.50 -0.45 1 1 7.79 1.19 128 164 5 000
lasnpom A1l 24/06/14 108.80 109.70 109.74 0.04 7 4851 7.34 1.44 73 122 5 000
PocHedTb
PocHedrs 4 23/10/17 17/10/22 8.78 4.16 163 272 00000 000
PocHedib 5 23/10/17 17/10/22 8.78 4.16 163 272 00000 000
Nykownn
Ny konn BO-6 13/12/12 100.18 100.23 100.17 -0.03 3 30290 7.00 0.08 5 000
Ny konn BO-7 13/12/12 90.99 100.20 0.10 1 1 6.62 0.08 5 000
Ny konn 4 05/12/13 100.15 100.45 100.13 -0.22 1 800 7.40 1.01 98 122 6 000
Masnpom HedpTb
[asnpom Hedorb 3 15/01/13 12/07/16 101.00 8.74 0.17 238 8 000
[asnpom Hedorb BO-5 09/04/13 100.00 100.05 100.09 0.06 1 1 7.01 0.40 70 10 000
[asnpom Hedorb BO-6 09/04/13 100.00 100.05 7.25 0.40 94 10 000
[asnpom Hedorb 11 03/02/15 25/01/22 100.25 100.70 100.50 -0.19 4 51002 8.15 2.03 137 211 10 000
[asnpom Hedorb 8 02/02/16 100.55 100.80 100.45 -0.55 3 594 8.50 2.82 155 248 10 000
[asnpom Hedorb 9 08/02/16 26/01/21 100.20 100.50 8.49 2.84 153 247 10 000
[asnpom Hedorb 10 05/02/18 26/01/21 101.60 101.85 8.75 4.21 159 269 10 000
[asnpom Hedorb 4 10/04/18 09/04/19 94.77 98.99 9.07 4.43 188 299 10 000
HOBAT3K
HOBAT3K BO-1 25/06/13 99.65 100.00 100.00 1 1520 7.62 0.59 147 137 10 000
HOBAT3K BO-2 12/10/15 100.05 100.07 100.07 0.05 3 50 002 8.49 2.63 157 246 10 000
HOBAT3K BO-3 12/10/15 100.00 100.10 100.02 -0.33 1 50 000 8.51 2.63 159 248 5 000
HOBAT3K BO-4 12/10/15 100.02 100.05 100.02 -0.03 3 55001 8.51 2.63 159 248 5 000
TATHE®Tb
TatHedre BO-1 20/09/13 99.29 101.00 99.59 0.09 5 319 7.89 0.83 156 168 5 000
BawHedTH
Baunedrs 1 18/12/12 13/12/16 100.43 100.54 100.50 -0.06 4 308 6.97 0.09 61 15 000
Baunedrs 2 18/12/12 13/12/16 100.20 100.50 7.52 0.09 116 15 000
Baunedrs 3 18/12/12 13/12/16 100.20 100.49 100.20 -0.31 7 5324 10.29 0.09 393 20 000
BauHedrs 501 05/12/13 02/12/14 101.34 101.35 101.26 -0.04 3 10 000 8.24 0.99 182 206 10 000
Baunedrs 4 13/02/15 04/02/22 100.90 8.67 2.05 188 263 10 000
HK AnbsiHc
HK AnbsiHc 3 30/07/13 21/07/20 99.70 100.00 100.20 0.20 1 300 9.63 0.68 340 340 5 000
HK AnbsiHc BO-1 04/02/14 98.00 99.10 99.06 0.31 9 810 10.31 1.16 381 415 5 000
HK AnbsiHc 4 07/06/16 01/06/21 93.00 95.59 10.79 3.00 380 477 5 000
HK AnbsiHCc 6 10/06/16 04/06/21 94.00 99.46 10.11 3.02 312 409 7 000
CaxatpaHcHedpTeras
CaxaTpHdr2 26/07/13 98.85 99.20 98.80 0.10 3 871 14.48 0.67 827 824 3 000
BK EBpa3susn
BK EBpasua 1 22/06/16 20/06/18 90.00 100.00 9.60 3.08 260 358 5 000
FTOCBAHKUA
BTB
BTG 6 10/07/13 06/07/16 100.17 100.50 100.45 -0.03 7 9045 8.06 0.64 187 182 15 000
BTB BO-6 21/12/12 19/12/14 100.10 100.11 100.02 -0.05 15 39 700 8.50 0.10 214 10 000
BTB BO-7 25/01/13 23/01/15 100.07 100.13 100.07 -0.07 2 1210 7.79 0.20 142 10 000
BTB BO-1 15/03/13 99.95 100.06 99.95 -0.03 3 200 7.97 0.33 163 5 000
BTB BO-2 15/03/13 99.91 100.07 7.81 0.33 147 5 000
BTB BO-5 15/03/13 99.92 100.03 100.03 0.03 6 40565 7.71 0.33 137 10 000
BTB BO-8 03/09/13 01/09/15 100.09 100.10 100.00 2 29 8.19 0.78 190 197 10 000
BTG 5 17/10/13 99.45 99.80 7.96 0.90 160 176 15 000
BTB BO-03 18/03/14 17/03/15 99.75 99.95 8.29 1.27 175 215 5 000
BTB 60O-04 18/03/14 17/03/15 99.05 100.20 8.24 1.27 170 210 5 000
BTB BO-19 01/10/15 99.90 8.68 2.56 178 265 15 000
BTB BO-20 01/10/15 99.90 8.68 2.56 178 265 15 000
BTb 24 3 30/05/12 29/05/13 99.90 8.35 0.52 227 209 6 000
BTB 24 1-U 14/12/11 10/12/14 99.20 100.20 8.82 1.89 207 276 15 000
BT 24 5 22/08/13 20/02/14 100.05 100.18 100.05 5 10 100 8.27 0.75 200 205 8 000
BTB-Jn3uHr 2 08/01/13 07/07/15 99.50 7.71 0.15 135 10 000
BTB-JnsuHr 4 12/03/13 07/06/16 98.77 99.74 8.28 0.29 193 5 000
BTB-JnsuHr 8 07/05/13 01/08/17 99.90 100.30 8.75 0.45 246 5 000
BTB-INunannHr 1 07/11/13 06/11/14 99.55 100.10 8.41 0.83 208 220 8 000
BTB-INunannHr 3 10/09/13 07/06/16 98.80 99.60 7.70 0.68 148 147 5 000
BTB-INnanHr 9 05/02/14 02/08/17 98.45 99.50 8.80 1.04 236 263 5 000
BTB-INunanHr 7 04/06/14 30/11/16 99.80 100.50 8.96 1.15 247 280 5 000
B3b
B3b 8 22/10/13 13/10/20 99.80 99.65 1 1000 7.42 0.92 104 123 15 000
B3b 21 10/03/15 17/02/32 99.75 100.15 8.45 2.13 164 241 15 000
B3b 18 09/10/15 17/09/32 100.10 100.15 100.10 1 17 800 8.69 2.61 178 266 10 000
B3b 19 15/10/15 23/09/32 100.05 100.15 100.09 -0.01 1 1 8.69 2.63 177 266 10 000
B3b 9 24/03/16 18/03/21 97.50 98.19 8.96 2.98 198 294 15 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotupoBku LleHa Kon-Bo O6opor, Cnpaa k (bn) O6bem
OdbepThl lorawenns [lokynka [llpodaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBonMam mrH py6.

B3b 10 27/09/16 21/09/21 8.68 3.35 164 265 15 000
B3b 6 17/10/17 13/10/20 96.75 97.38 8.89 4.14 174 283 10 000
B3B-NInannr
B3B-Inantr 3 11/04/14 02/04/21 99.50 8.06 1.35 149 193 5 000
B3B-InanHr 8 28/10/14 19/10/21 100.50 101.25 8.42 1.83 169 236 5 000
B3B-InanHr 9 29/10/14 20/10/21 100.65 100.85 8.69 1.84 196 263 5 000
B3B-InanHr 6 31/01/17 100.00 100.55 8.94 1.95 218 289 10 000
B3B-Inantr 4 08/04/16 02/04/21 98.90 9.14 2.99 216 312 5 000
B3B-InanHr 5 08/04/16 02/04/21 100.00 9.14 3.00 216 312 5 000
MCI BaHk
MCI Bank 01 27/03/14 17/03/22 99.40 100.43 100.25 -0.25 6 43 962 8.67 1.30 211 253 5 000
MCI Bank 02 21/08/14 11/08/22 100.33 100.70 100.65 0.22 6 120 002 8.97 1.64 230 288 5 000
PCXB
PCXb 8 22/05/14 14/11/19 100.06 100.20 100.11 0.02 3 3305 8.52 1.39 193 239 5 000
PCXB 9 22/05/14 14/11/19 100.00 100.20 8.55 1.39 196 242 5 000
PCXB 10 06/02/13 29/01/20 100.25 100.30 7.72 0.23 135 5 000
PCXb 11 07/02/13 30/01/20 100.25 100.60 100.26 -0.04 3 5330 7.91 0.23 154 5 000
PCXB 7 11/06/13 05/06/18 99.30 99.50 99.35 0.07 2 13000 8.18 0.56 206 193 5 000
PCXb BO-2 06/08/13 03/02/15 100.15 100.25 100.00 -0.31 1 1 8.34 0.71 210 211 5 000
PCXb BO-3 08/08/13 05/02/15 100.24 100.25 100.15 -0.15 2 2 8.12 0.71 187 189 5 000
PCXb BO-1 29/08/12 28/08/13 100.10 100.20 100.15 1 5000 8.24 0.77 196 202 5 000
PCXb BO-5 29/08/12 28/08/13 100.24 100.25 100.15 6 41 556 8.24 0.77 196 202 10 000
PCXB 4 02/10/13 27/09/17 99.50 7.32 0.86 98 112 10 000
PCXb BO-6 01/05/12 29/10/13 100.09 100.10 100.10 0.10 2 5001 8.25 0.94 186 206 10 000
PCXB 15 05/11/13 26/10/21 100.49 100.50 100.50 -0.10 1 20 000 8.37 0.95 197 218 10 000
PCXB 3 13/02/14 09/02/17 101.00 101.35 8.20 1.18 169 205 10 000
PCXB 6 15/08/14 09/02/18 100.50 8.52 1.64 185 243 5 000
PCXb 18 13/10/22 9.00 1.88 226 294
PCXB 17 21/10/14 11/10/22 8.53 1.88 179 247 00000 000
PCXB 16 13/04/15 04/04/22 99.75 100.16 8.78 2.22 195 274 10 000
PCXb 14 07/07/15 29/06/21 97.75 98.05 97.75 2 2 8.85 2.38 198 282 10 000
PCXB 12 09/07/15 01/07/21 97.75 98.00 97.75 -0.85 2 2 8.85 2.38 198 282 5 000
PCXb 13 10/07/15 02/07/21 97.75 98.15 97.75 -0.10 2 2 8.85 2.39 198 282 5 000
Masnpom6aHk
[asnpomGaHk 4 15/11/12 81.66 0.00 20 000
[asnpomGaHk 5 22/11/12 14.22 0.02 20 000
[asnpombank BO-4 24/12/12 20/12/14 100.08 100.14 100.13 -0.01 2 2000 7.32 0.11 96 10 000
[asnpombank BO-2 22/07/13 18/07/14 99.05 99.35 8.35 0.67 214 212 10 000
[asnpombank BO-1 08/12/13 99.81 99.90 99.88 -0.12 3 1004 8.02 1.01 159 184 10 000
[asnpombank BO-3 05/02/14 01/02/15 86.01 100.70 100.50 -0.25 1 1000 8.21 1.16 171 205 10 000
[asnpombaHk 6 14/07/14 07/07/16 100.66 100.70 100.64 0.03 1 3000 8.60 1.54 196 250 10 000
[asnpombaHk 7 21/10/15 17/10/16 8.68 2.71 175 265 00000 000
[asnpombank 10 19/10/15 12/10/17 8.68 2.71 175 265 00000 000
[asnpombank 11 19/10/15 10/10/19 8.68 2.71 175 265 00000 000
[asnpombank 12 19/10/15 06/10/22 8.68 2.71 175 265 00000 000
ANKK
AVXKK A6 15/07/14 99.60 7.84 1.11 137 168 3 000
AMXKK-11 A1 15/09/14 15/09/43 100.15 8.42 1.70 173 234 7 000
AVXKK A9 15/02/17 8.27 1.79 155 220 5 000
AVXKK A7 15/07/16 99.00 99.40 8.34 1.85 160 228 4 000
AMXKK A19 15/05/15 15/11/24 8.25 2.25 141 222 6 000
AMXKK A8 15/06/18 95.00 98.97 8.66 2.72 173 263 5 000
AMXKK A10 15/11/18 8.60 2.94 163 258 6 000
AMXKK A18 15/04/16 15/07/23 98.50 99.75 98.50 -1.00 2 2 8.78 3.01 179 276 7 000
AMXKK A21 15/02/20 8.77 3.12 177 275 15 000
AMXKK A1l 15/09/20 91.00 100.00 8.96 3.76 186 292 10 000
AMXKK A16 15/09/21 96.00 97.99 9.36 4.88 212 325 10 000
AMXKK A17 15/04/22 100.50 101.99 101.70 -0.30 3 50 001 9.03 5.49 173 286 8 000
AMXKK A20 15/12/27 99.80 102.50 8.88 8.37 137 233 5 000
AMXKK-11 A2 15/03/19 15/09/43 7 000
rMOB3KC
FMOB3KC BO-3 08/06/12 08/12/13 8.98 1.00 256 280 3 000
FMOB3KC BO-5 08/06/12 08/12/13 90.10 100.18 9.00 1.00 258 282 2 000
FMOB3KC BO-4 01/08/12 01/08/14 99.10 100.00 10.19 1.58 353 409 3 000
FMOB3KC BO-6 01/08/12 01/08/14 100.00 9.51 1.58 285 341 2 000
FMOB3KC BO-1 16/02/11 16/02/13 86.01 100.09 100.05 -0.05 1 10 8.17 0.26 180 5 000
TpaHckpeauToaHK
TpaHckpeanTbaHk 5 12/08/13 99.55 100.35 8.29 0.72 204 207 3 000
TpaHckpeanTbaHk BO-1 17/11/13 8.22 0.95 182 203 5 000
TpaHckpeanTbaHk 6 17/04/14 99.15 99.99 8.42 1.36 184 229 4 000
TENEKOMbI
Poctenekom
PocTtenekom 17 05/11/15 02/11/17 8.73 2.70 180 270 00000 000
MTC
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotmpoBku LleHa Kon-Bo O6opor, Cnpaa k (bn) O6bem
Odepthl Torawennn Tokynka Tlpogdaxa Tocn W3Mm. NN cpenok wT YTM/YTP [iopauus O®3 cBOnam mnH py6.

MTC 3 20/06/13 12/06/18 99.60 100.25 7.69 0.58 155 144 10 000
MTC 1 17/10/13 99.50 99.75 99.75 1 110 7.41 0.91 104 122 10 000
MTC 4 19/05/11 13/05/14 98.85 99.00 98.85 -0.05 7 69 605 8.40 1.42 180 228 15 000
MTC 2 20/10/15 97.54 98.48 98.77 -0.11 1 1 8.40 2.67 148 237 10 000
MTC 8 12/11/15 03/11/20 98.69 98.70 98.60 0.10 2 50 001 8.88 2.72 195 285 15 000
MTC 5 26/07/12 19/07/16 98.69 98.70 98.50 1 500 9.22 3.22 220 319 15 000
MTC 7 07/11/17 98.85 99.00 98.90 0.05 7 80526 9.18 4.14 203 312 10 000
Bbivnenkom
Beimnenkom NHe 1 19/07/13 100.75 100.85 8.14 0.65 194 190 10 000
BbimMnenkom 3 12/07/11 08/07/14 98.00 98.10 97.93 -0.07 1 786 8.96 1.54 232 286 10 000
BbiMnenkom 2 23/03/15 14/03/22 99.41 99.74 99.65 0.05 4 110 001 9.21 2.15 240 317 10 000
BbiMnenkom 1 17/03/15 08/03/22 99.45 99.55 99.50 5 13801 9.29 2.13 248 325 10 000
BbimMnenkom 4 17/03/15 08/03/22 99.41 99.75 99.50 1 50 000 9.29 2.13 248 325 15 000
BbiMnenkom 6 13/10/15 97.50 98.34 9.11 2.63 219 308 10 000
BbimMnenkom 7 13/10/15 97.50 98.35 98.20 0.20 1 500 9.22 2.63 230 319 10 000
MerachoH
MeradoH ®uH 05 09/10/14 29/09/22 99.80 100.30 8.03 1.79 131 196 10 000
Poctenekom
PocTtenekom 8 03/09/13 98.90 99.20 99.20 1 600 8.40 0.54 230 214
PocTtenekom 1 18/08/11 08/08/13 99.00 99.33 8.18 0.47 190 2 000
CINbB Tene2
TENE2 4 10/02/14 31/01/22 100.50 101.50 100.80 0.30 1 30 000 8.36 1.18 186 220 3 000
TENE2 5 10/02/14 31/01/22 100.75 101.59 100.48 -0.02 3 13472 8.64 1.18 214 248 4 000
TENE2 7 14/04/15 05/04/22 99.75 100.05 99.85 -0.10 3 7 400 9.25 2.21 242 321 6 000
TENE2 1 17/06/16 11/06/21 96.77 96.99 9.71 3.06 271 369 5 000
TENE2 3 17/06/16 11/06/21 96.75 97.00 9.71 3.06 271 369 3 000
TENE2 2 17/06/16 11/06/21 96.75 97.25 96.75 1 391 9.71 3.06 271 369 5 000
NMOTPEBUTEJNIbCKUE, TOPIrOBJIA
BBA
BBA MM 3 27/02/13 99.89 7.93 0.29 158 5 000
MArHUT
MarHut BO-1 09/09/13 99.50 100.20 8.40 0.80 209 219 1 000
MarHut BO-2 09/09/13 99.50 100.20 8.24 0.80 193 203 1 000
MarHut BO-3 09/09/13 99.50 100.20 8.33 0.80 202 212 2 000
MarHut BO-4 09/09/13 99.90 100.00 8.46 0.80 215 225 2 000
MarHut BO-5 28/02/14 99.20 100.00 8.85 1.23 232 270 5 000
MarHut BO-6 22/04/14 98.60 9.00 1.38 241 287 5 000
MarHut BO-7 21/09/15 99.00 100.25 8.99 2.55 209 296 5 000
X5
X5 ®uHaHc 4 05/06/14 02/06/16 97.70 98.50 97.90 -0.15 1 5000 9.44 1.45 283 332 8 000
X5 ®uHaHc 1 01/07/14 96.00 98.38 98.40 -0.20 3 16 800 9.22 1.52 259 311 9 000
X5 duHaHc BO1 01/10/15 99.94 99.95 99.90 -0.05 3 5736 9.76 2.56 286 373 5 000
Konenka
Konerika BO-1 24/07/12 23/07/13 95.80 99.00 9.12 0.67 290 289 3 000
Konerika BO-2 01/10/13 99.50 99.99 99.95 0.11 5 1122 9.37 0.85 304 317 3 000
UHTYPUCT
WHTy pucT 2 22/05/12 21/05/13 99.50 99.79 11.21 0.49 494 2 000
Yepkusoso
Yepkusoso 6O-3 08/11/13 99.15 99.50 99.15 1 1 9.38 0.96 298 319 3 000
CuHeprus
CuHeprusa BO-1 04/10/12 03/10/13 100.03 101.00 9.70 0.86 336 350 3 000
CuHeprusa BO-3 03/06/15 11.13 1.90 438 508 2 000
Pycckoe Mope
Py cckoe Mope 01 25/06/13 23/06/15 99.86 100.00 12.83 0.58 669 658 1 000
DeTckun mmp
[Oetckuin mup 1 26/05/15 93.50 94.19 11.61 2.23 478 557 1 000
MupaTtopr
MupaTtopr BO-1 29/07/14 95.26 95.75 95.75 3 300 11.88 1.58 523 578 3 000
MALLUMHOCTPOEHUE
ATOM3HEPIronrPom
ATomaHepronpom 6 15/08/14 85.00 99.95 9.40 1.68 271 332 10 000
TpaHcMawxonauHr
TpaHcmauxonauHr BO-1 23/01/14 95.41 95.90 95.90 3 600 10.48 1.15 399 432 3 000
KAMA3
Kamas BO-1 17/12/12 16/12/13 100.00 100.17 100.04 3 99 510 8.57 0.09 221 2 000
Kamas BO-2 04/02/14 98.65 98.90 98.90 0.05 1 224 9.78 1.16 328 362 3 000
Kamas BO-3 01/10/15 100.00 101.60 10.44 2.53 354 441 2 000
YB3
YpanearoHsasop 1 13/12/12 07/12/17 99.95 100.00 100.00 -0.05 3 31000 9.28 0.08 3 000
YpanearoH3as og, 2 27/08/13 20/02/18 99.40 99.65 9.61 0.76 333 339 3 000
YOM3
YOM3 04 22/10/13 21/04/15 97.01 99.50 98.93 -0.57 3 1680 12.07 0.91 570 588 1 000
UPKYT
Wpky T BO-1 10/09/13 100.30 100.70 100.70 0.30 1 1 8.50 0.80 219 229 5 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotmpoBku LleHa Kon-Bo O6opor, Cnpaa k (bn) O6bem

OdepThl Torawennn Tokynka Tlpogdaxa Tlocn W3M. NN cpenok wT YTM/YTP [iopauus O®3 cBOnam mnH py6.
rcc
Cyxoro 'C BO-1 21/12/12 20/12/13 8.29 0.10 193 3 000
Cyxoro 'C BO-2 23/04/13 22/04/14 100.00 9.06 0.44 277 3 000
Cyxoro 'C BO-3 23/04/13 22/04/14 90.10 99.56 99.52 -0.04 4 162 9.59 0.44 330 3 000
fCC o1 19/09/13 26/03/17 99.50 8.14 0.83 182 193 5 000
COINEPC
Connepc BO-2 02/05/12 01/05/13 99.77 100.20 9.45 0.46 317 2 000
Connepc 2 17/07/13 101.58 102.00 101.85 3 837 9.77 0.64 358 353 3 000
MapomawcepBUuc
rMC 02 13/02/15 100.45 100.70 100.66 0.06 4 904 10.67 2.01 389 463 3 000
TPAHCMOPT
AspocpnoT
AspodioTr BO-1 08/04/13 99.90 100.02 100.00 -0.05 1 5000 7.87 0.40 156 6 000
Aspodyior BO-2 08/04/13 99.90 100.20 7.73 0.40 142 6 000
TpaHcKkoHTelnHep
TpaHckoHTelHep 1 26/02/13 100.45 100.55 7.95 0.28 159 3 000
TpaHckoHTelHep 2 04/06/15 100.31 100.81 8.54 1.64 187 245 3 000
Mo6GanTpaHc
HoelMepeso3Kom 1 10/07/15 99.40 99.99 10.00 1.38 341 387 3 000
HogelMepeso3Kom BO-01 03/03/15 100.21 100.40 100.40 0.20 6 11 023 10.03 2.07 323 399 5 000
HogelMepeso3Kom BO-02 03/03/15 100.20 100.45 100.41 -0.20 2 14 10.02 2.07 322 398 5 000
TpaHcaapo
TPAHCAJPO BO-01 03/09/13 03/03/15 99.70 99.85 99.85 0.15 21 3966 13.04 0.77 675 682 3 000
TPAHCAQJPO 1 25/04/12 23/10/13 99.85 99.93 99.93 15 4768 12.95 0.91 658 676 3 000
O-Tanp
lO-Tanp BO-1 26/03/13 100.71 100.94 100.90 -0.05 2 255 10.28 0.35 395 2 000
tO-Tanp BO-2 26/03/13 100.51 101.40 101.40 0.70 1 22 8.78 0.35 245 2 000
lO-Tanp BO-6 30/04/13 22/04/15 99.50 11.85 0.45 556 2 000
lO-Tanp BO-7 30/04/13 22/04/15 99.55 100.00 99.55 -0.30 2 355 11.48 0.45 519 2 000
lO-Tanp BO-16 03/06/13 26/05/15 8.46 0.53 236 220 1 000
lO-Tanp BO-8 02/12/13 26/05/15 98.50 10.38 0.99 397 420 2 000
lO-Tanp BO-3 19/12/13 102.50 7.39 1.04 95 122 2 000
lO-Tanp BO-4 26/03/14 95.02 97.00 11.90 1.28 535 576 2 000
lO-Tanp BO-5 26/03/14 95.01 99.98 10.37 1.28 382 423 2 000
lO-Tavp 5 21/07/16 8.68 3.15 167 266 2 000
SHEPFETUKA U CETU
PYCrnapo
Py crvgpo 1 22/04/16 12/04/21 94.01 99.20 99.00 0.35 7 100 001 8.51 3.06 152 249 10 000
Py crvgpo 2 22/04/16 12/04/21 94.00 99.20 99.00 2 15496 8.51 3.06 152 249 5 000
MOC3HEPIO
MocaHepro 2 21/02/13 18/02/16 98.24 12.98 0.27 662 5 000
MocaHepro 3 06/12/12 28/11/14 100.10 100.21 7.76 0.06 5 000
MO3CK
MO3CK BO1 18/09/15 99.70 100.30 100.70 0.40 3 5000 8.69 2.55 179 266 5 000
MO3CK BO2 26/10/15 99.85 99.95 9.01 2.65 209 298 5 000
NIEH3HEPIO
IleHaHepro 4 21/04/15 18/04/17 99.70 100.60 8.39 2.24 156 235 3 000
SHEN OrkK-5
OHEJ OrkK-5 b-15 19/06/12 18/06/13 100.31 100.49 100.49 -0.01 8 332200 7.76 0.57 163 151 4 000
OHEJ OrkK-5 b-18 25/06/14 96.00 98.30 0.30 1 1 8.41 1.51 178 230 5 000
Ky36ac3Hepro
Ky 36ac3Hepro-®uH 1 23/06/14 14/06/21 86.01 99.95 12.64 1.49 602 653 10 000
Ky 36ac3Hepro-®uH 2 21/04/16 15/04/21 81.01 86.90 16.74 2.98 976 1072 5 000
MPCK LEEHTPA
MPCK LleHtpa BO1 14/10/15 99.70 100.00 99.85 -0.10 1 1 9.21 2.61 230 318 4 000
MPCK IOrA
MPCK tOra 2 30/08/11 26/08/14 96.10 99.47 10.82 1.67 414 473 6 000
TrK-1
TrK-1 03 25/12/12 14/12/21 7.63 0.11 127 2 000
TrK-1 02 02/07/13 01/07/14 98.15 99.00 9.04 0.61 287 280 5 000
TrK-1 01 13/03/12 11/03/14 86.70 99.50 8.58 1.27 204 244 4 000
TrK-9
TrK-9 1 12/08/13 07/08/17 98.00 98.30 98.26 0.28 4 2808 10.84 0.72 459 462 7 000
TrK-2
TrkK-2 6O-1 17/09/13 79.94 80.23 80.00 -0.39 52 5483 42.80 0.82 3648 3 659 5 000
TrK-5
TrK-5 1 11/10/13 06/10/17 98.13 98.33 98.15 -0.43 6 23 050 11.23 0.88 487 503 5 000
UpkKyTCcKkaHepro
Mpky TOHepro-1 28/11/13 9.66 0.94 327 347 5 000
Wpky TOHepro BO-1 08/04/14 98.08 98.70 99.80 0.05 3 2801 7.90 1.34 133 177 3 000
AKYTCK3HEPIO
Aky TckaHepro BO-1 03/09/13 99.90 100.05 100.05 0.10 1 10 8.33 0.78 204 212 3 000
rac
[as3npom-rasaHeproceTb 2 23/04/13 102.00 7.18 0.48 91 2 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotupoBku LleHa Kon-Bo O6opor, Cnpaa k (bn) O6bem

OdbepThl lMorawenns [lokynka [llpodaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBonMam mrH py6.
TrK-6
TrK-6 1 29/08/13 24/08/17 97.85 98.14 11.51 0.77 522 529 5 000
XUMUYECKUE
EBPOXUM
EBpoxum 2 30/06/15 26/06/18 91.00 100.97 100.00 0.10 1 5000 9.09 2.32 224 306 5 000
EBpoxum 3 18/11/15 14/11/18 90.00 100.00 9.02 2.62 210 299 5 000
AKPOH
AKpOH 2 22/09/11 19/09/13 99.00 100.90 8.35 0.83 203 214 4 000
AkpoH 3 23/05/12 20/11/13 101.50 101.65 101.50 1 1 8.45 0.95 206 226 4 000
AKpoH 4 27/05/14 18/05/21 96.01 7.74 1.42 114 162 4 000
AKpoH 5 27/05/14 18/05/21 94.50 97.50 97.50 -0.50 1 24 9.98 1.42 338 386 4 000
AkpoH BO1 13/10/15 100.15 100.25 100.20 0.05 1 5000 9.90 2.59 299 387 5 000
KYA3
KYA3-UHBecT 4 10/04/14 07/04/16 98.02 98.30 9.84 1.34 327 371 2 000
CTPOUTENBCTBO U CTPONMATEPUATbI
nce
JICP 'pynna 2 31/01/13 01/08/13 100.10 100.31 8.91 0.21 254 5 000
JICP 'pynna BO-1 26/06/12 25/06/13 100.35 100.95 9.03 0.59 288 278 2 000
JICP 'pynna BO-2 10/09/13 100.27 100.37 100.34 0.24 3 23010 9.75 0.80 345 354 2 000
JICP 'pynna 3 14/03/14 08/09/17 100.50 11.32 1.25 479 517 3 000
JICP 'pynna BO-3 20/03/14 98.10 98.45 98.41 9 1646 11.07 1.28 452 493 2 000
JICP 'pynna BO-5 24/07/14 95.86 96.00 95.95 0.14 5 18 005 11.46 1.57 481 536 2 000
JICP 'pynna 04 24/10/14 20/10/17 99.72 99.97 99.90 -0.05 1 2000 11.62 1.79 490 555 5 000
PenoBaCtpounlpynn
PCIl-duHaHc-1 19/12/12 18/06/14 99.95 99.99 99.99 0.01 10 2643 11.21 0.10 485 3 000
PCTl-duHaHc-2 15/04/14 13/10/15 101.00 101.40 101.00 -0.75 9 27 231 13.35 1.32 679 722 3 000
NenCneuCMy
NeHCneuCMY 1 07/12/12 100.34 100.80 100.80 7 99 3.26 0.06 2 000
NeHCneuCMY BO-2 23/05/13 11.03 0.28 467 2 000
TEXHOJIOTMWU, MEOUA UHTETPUPOBAHHBIE
POCHAHO
POCHAHO 1 20/12/17 98.41 99.00 9.29 4.06 215 324 8 000
POCHAHO 2 20/12/17 98.40 99.00 9.51 4.06 237 346 10 000
POCHAHO 3 20/12/17 98.40 98.99 98.40 1 50 9.51 4.06 237 346 15 000
CUCTEMA
A®K Cuctema 3 29/11/12 24/11/16 100.14 100.17 100.16 -0.04 3 188 8.46 0.04 19 000
A®K Cuctema 1 07/03/13 90.00 100.55 8.10 0.31 176 6 000
A®K Cuctema 2 14/08/12 12/08/14 96.70 99.50 96.70 -3.05 4 3510 10.73 1.62 406 464 20 000
A®K Cuctema 4 15/03/16 90.10 99.00 98.77 0.05 8 488 8.50 1.86 176 244 20 000
NMPOPMEOUNA
MpodMeana duHaHc 1 18/07/13 16/07/15 97.51 97.57 97.55 0.07 14 3704 14.89 0.65 869 865 3 000
CUTPOHUKC
CutpoHuke BO-1 19/06/12 18/06/13 100.00 100.25 100.00 -0.10 1 360 12.31 0.56 618 606 2 000
CutpoHukc BO-2 08/10/12 07/10/13 100.00 100.25 100.25 0.10 1 20 12.01 0.87 566 581 3 000
YACTHBIE BAHKU
POCBAHK
POCBAHK BO3 16/05/13 16/11/14 8.28 0.48 201 10 000
POCBAHK BO1 25/06/13 25/06/13 100.45 8.50 0.59 235 225 5 000
POCBAHK BO2 08/07/13 99.50 99.80 99.90 0.20 2 5080 8.30 0.63 212 206 5 000
POCBAHK A3 06/05/11 06/11/13 92.55 99.25 98.80 0.74 6 212 8.36 0.96 196 217 5 000
POCBAHK BO4 12/09/14 12/09/15 100.00 100.24 100.00 -0.05 8 24 952 9.50 1.70 281 342 10 000
POCBAHK A5 06/05/11 07/11/14 96.00 96.55 0.05 3 5082 9.56 1.87 282 350 5 000
Anbda-baHk
Anbda-baxk 2 07/06/13 02/12/16 86.00 101.05 7.52 0.54 142 126 5 000
Anbda-Bank BO3 28/09/13 28/09/15 100.00 100.10 100.09 0.05 1 1 8.49 0.85 215 229 10 000
Anbda-bank 1 04/02/14 02/02/16 99.59 99.60 99.60 2 30 000 8.77 1.17 227 261 5 000
Anbda-bank BO7 28/02/14 31/08/15 99.00 100.40 8.77 1.23 224 262 5 000
MAOM Bank
MOM BaHk BO1 29/11/12 100.17 100.22 100.17 -0.08 1 11 342 8.45 0.04 5 000
MOM BaHk BO4 16/12/12 16/12/14 100.10 100.13 100.10 3 186 8.34 0.09 198 5 000
MOM Bahk 8 09/07/13 09/04/15 100.00 100.11 100.08 4 470 9.08 0.64 289 284 6 000
MOM BaHk BO2 21/03/14 86.00 100.40 9.14 1.29 259 300 5 000
HOMOC bBaHk
HOMOC baHk BO2 18/04/13 18/10/14 86.00 99.65 9.15 0.42 285 5 000
HOMOC baHk 9 15/06/12 14/06/13 98.00 100.27 98.00 -2.00 1 1 12.78 0.56 666 653 5 000
HOMOC baHk BO3 09/08/13 09/08/15 99.81 100.35 100.00 2 2890 9.32 0.71 307 309 5 000
HOMOC baHk 12 25/08/13 28/08/17 99.50 99.70 9.07 0.76 279 285 5 000
HOMOC baHk BO1 24/02/12 24/02/14 99.70 100.05 9.26 1.21 274 311 5 000
HOMOC bBaHk 11 02/07/14 02/07/14 99.85 99.99 99.95 0.04 1 3000 9.75 1.50 312 364 5 000
Bank 3EHUT
BaHk 3EHUT BO6 26/11/12 26/05/14 99.95 99.99 99.99 0.04 9 4330 7.59 0.03 5 000
BaHk 3EHUT BO4 07/02/13 07/02/15 100.05 100.10 100.09 0.04 2 16 000 8.58 0.23 221 3 000
BaHk 3EHUT BO5 14/02/13 14/02/15 100.05 100.10 100.05 -0.05 5 18 575 8.78 0.25 241 3 000
BaHk 3EHUT 1 07/04/12 07/04/13 99.45 99.80 8.98 0.39 267 5 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotupoBku LleHa Kon-Bo O6opor, Cnpaa k (bn) O6bem
OdbepThl lMorawenns [lokynka [llpodaxa Ilocn W3m. nn caenok wT YTM/YTP Miopaums™  O®3 cBoONam mrH py6.

BaHk BEHUT t 5 05/06/12 04/06/13 100.20 100.38 8.59 0.53 250 233 5 000
BaHk 3EHUT 6 02/07/13 01/07/14 100.31 100.40 100.30 -0.05 1 900 8.86 0.61 270 261 3 000
BaHk 3EHUT 8 28/08/13 23/08/17 100.26 100.31 100.26 4 784 9.01 0.76 273 279 5 000
BaHk 3EHUT BO2 22/09/12 22/09/13 7.62 0.84 129 141 5 000
BaHk 3EHUT BO3 15/11/13 15/11/14 9.29 0.94 290 310 3 000
BaHnk 3EHUT BO7 12/04/14 12/04/15 100.19 100.20 100.20 1 49 9.24 1.34 267 311 5 000
MpomcBA3bL6aHk
MpomcB si3b6aHk 2 20/02/13 18/02/15 99.90 101.00 8.65 0.27 229 5 000
MpomcB si3b6aHk 4 20/02/13 18/02/15 99.90 100.15 8.73 0.27 237 5 000
MpomcB si3b6aHk 6 17/06/13 99.60 99.70 99.60 0.04 4 40 714 9.14 0.57 301 289 5 000
MpomcB si3b6aHk 3 04/02/14 95.01 99.19 98.76 0.06 8 711 9.91 1.16 341 375 5 000
MpomcB sisb6aHk BO7 06/09/14 06/09/15 100.00 100.15 100.05 -0.05 3 25001 10.36 1.67 368 427 5 000
MpomcB si3b6aHk 3 01/02/18 101.70 99.00 -1.10 2 2 12.90 3.88 578 685 5 000
Bank CIo6
BaHk ClN6 BO1 09/10/12 09/04/13 90.00 8.26 0.04 5 000
BaHk CIlN6 BO4 13/12/12 12/12/13 7.99 0.08 3 000
BaHk ClN6 BO2 26/03/12 23/09/13 99.40 100.19 100.19 0.04 1 12 8.93 0.84 260 272 5 000
BaHk CI16 BO8 07/10/13 05/10/15 100.25 9.39 0.87 304 319 5 000
MKB
MKB 7 15/01/13 14/07/15 100.15 100.40 8.33 0.17 197 2 000
MKB BO-01 22/02/13 22/02/14 99.86 99.93 99.90 4 16 200 8.98 0.27 262 3 000
MKB BO-03 27/04/13 27/04/15 99.90 99.93 99.93 0.04 1 8200 9.61 0.45 332 4 000
MKB BO-02 25/09/13 25/09/15 99.66 99.92 99.66 -0.24 2 2 10.40 0.84 407 419 3 000
MKB 8 09/10/13 08/04/15 9.97 0.88 362 377 3 000
MKB BO-04 15/10/12 15/04/14 99.95 100.05 99.95 -0.05 1 70 10.54 1.35 397 441 5 000
MKB BO-05 23/06/14 98.05 98.38 98.06 -0.32 4 22501 10.81 1.48 419 470 5 000
NMETPOKOMMEPL
MeTtpokommepu, 5 19/12/12 21/12/14 100.35 100.48 7.57 0.10 121 5 000
MeTtpokommepy, BO-01 03/09/13 03/03/15 86.10 102.00 9.14 0.78 285 292 3 000
MeTtpokommepy, BO-02 23/08/13 23/08/15 86.00 100.29 100.05 0.01 2 2 9.30 0.75 303 308 3 000
MeTtpokommepy, 6O-03 23/02/14 23/08/15 100.00 100.35 9.67 1.21 315 352 5 000
Bank YPAIICUB
Ypancu6 04 13/09/13 10/03/17 99.70 99.90 9.18 0.81 287 297 5 000
Ypancu6 05 28/02/14 25/08/17 100.00 100.06 99.95 -0.10 1 6 9.96 1.22 344 381 7 000
JIK YPAIICUB
Ypancub JNuamur 6O-3 29/10/13 100.21 100.30 9.36 0.57 323 311 3 000
Ypancub JNuamur 6O-1 28/02/14 100.00 100.20 100.05 0.05 2 3036 9.75 0.64 356 351 2 000
Ypancub Juamur 6O-4 03/07/14 98.90 99.15 9.86 0.84 353 365 3 000
Ypancub Juamur 6O-5 05/02/15 100.76 100.90 11.28 1.15 479 512 3 000
Ypancub JNuamur 6O-6 10/02/15 100.00 101.00 100.28 -0.22 1 638 11.74 1.16 525 558 3 000
Ypancub Juamur 6O-7 22/04/15 99.91 100.24 100.10 0.09 2 10 000 11.37 1.21 485 522 2 000
Ypancub JNnuamur 6O-2 12/01/15 101.50 101.60 11.09 1.93 433 504 2 000
Ypancub Juamur 6O-9 17/02/15 101.50 101.70 101.50 -0.10 1 300 11.18 1.97 441 514 2 000
KB PEHECCAHC KAIMUTAIN
PenKan BO-3 05/08/13 05/08/14 98.55 98.79 98.79 0.69 11 11585 11.98 0.70 574 575 3 000
PeHKan BO-2 09/08/13 09/08/15 100.60 12.23 0.70 599 600 2 000
TKC BAHK
TKC BAHK BO4 18/04/13 16/04/15 100.40 100.49 100.49 0.09 6 703 12.33 0.42 603 2 000
TKC BAHK BO6 16/07/13 14/07/15 100.21 100.60 100.60 0.39 5 2949 13.27 0.64 708 703 2 000
TKC BAHK S 2 28/07/13 104.22 104.59 104.22 6 2 758 13.82 0.66 762 758 1 000
TKC BAHK O1 20/09/13 100.33 100.99 100.33 0.22 2 4 14.21 0.82 789 800 2 000
TKC BAHK BO2 29/11/11  26/11/13 102.59 102.69 102.69 0.01 26 6 974 14.06 0.92 768 787 2 000
TKC BAHK BO3 21/08/12 18/02/14 100.13 100.19 100.11 -0.26 26 2779 14.33 1.17 783 817 2 000
CBnAsHoun BaHk
CasasHon BaHk 1 08/08/13 06/08/15 99.83 99.89 99.83 -0.02 25 8 745 14.93 0.70 869 870 2 000
POCIOCCTPAX
Pocrocctpax 2 07/11/13 02/11/17 100.06 100.29 100.27 0.22 2 5488 10.46 0.96 406 427 5 000
PECO-TAPAHTUA
Peco rapaHtus 02 24/09/13 13/09/22 99.60 100.07 8.78 0.84 245 257 5 000
Peco rapaHtus 01 01/09/14 22/08/22 100.05 100.45 100.10 -0.10 2 3500 9.54 1.67 286 345 5 000
EAGBP
EABP 3 29/10/13 25/10/16 99.50 99.90 7.69 0.94 130 150 5 000
EABP 1 03/02/14 28/01/19 86.00 100.83 8.17 1.17 167 201 5 000
EABP 4 11/02/14 06/02/18 7.79 1.19 128 164 5 000
EABP 2 26/02/15 21/02/19 100.00 100.75 8.57 2.07 178 253 5 000
HOHukpeanT BaHk
OHuKpeanT BaHk 4 13/05/14 10/11/15 96.00 100.04 8.94 1.43 234 282 10 000
tOHukpeanT BaHk BO02 30/08/13 27/02/15 100.05 100.20 100.05 -0.01 1 600 8.58 0.77 229 236 5 000
tOHukpeanT BaHk BO03 04/09/13 04/03/15 94.10 100.06 100.06 -0.01 9 70 000 8.57 0.79 227 236 5 000
OHukpeanT BaHk 5 03/09/13 01/09/15 94.00 99.50 99.30 0.05 1 1 8.57 0.78 228 236 5 000
tOHukpeanT BaHk BO01 11/12/13 10/12/14 8.78 1.01 235 260 5 000
tOHukpeanT BaHk BO04 24/10/14 23/10/15 100.27 100.30 100.30 0.05 8 78501 9.12 1.82 239 305 5 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotmpoBku LleHa Kon-Bo O6opor, Cnpaa k (bn) O6bem

Odeptil Torawenun Tokynka Tlpofdaxa Tocn W3M. NN cpenok wT YTM/YTP [iopauus™ O®3 cBoOnam mnH py6.
tOHukpeanT BaHk BO05 28/10/14 27/10/15 100.30 100.34 100.35 -0.05 4 186 001 9.10 1.83 237 304 5 000
HOHukpeanT BaHk 1 07/09/16 9.02 3.39 197 299 5 000
PanddanseHbaHk
PandxpaiiseH 4 06/12/11 03/12/13 100.83 100.93 7.95 0.99 153 177 10 000
PandxpaiiseH BO-7 27/11/13 99.60 99.80 7.85 0.98 144 167 5 000
WHI BaHk
WHI BaHnk 2 12/02/13 18/11/14 8.48 0.25 211 5 000
PyccCTtaHpapT
Py ccCranpapt BO-1 08/11/13 07/11/14 100.04 100.35 100.31 0.29 16 30389 9.27 0.96 287 308 5 000
Py ccCranpapt BO-2 26/03/13 24/03/15 100.18 100.30 100.21 0.02 1 600 8.52 0.36 220 5 000
Py ccCtanpapt BO-6 03/11/13 03/05/15 100.20 100.35 9.27 0.95 288 308 5 000
BocTt-3kcnpecc
BocT1-3kcnp BaHk BO-1 10/03/11 07/03/13 7.52 0.48 125 1 000
BocTt-3kcnp BaHk BO-4 16/08/13 14/08/15 10.70 0.72 445 447 3 000
BocT1-3kcnp BaHk BO-5 19/04/12 17/10/13 97.00 99.90 11.46 0.90 510 526 2 000
BocT1-3kcnp BaHk BO-2 27/03/14 25/09/14 100.30 100.59 100.35 -0.20 6 1800 11.19 1.29 464 505 2 000
XK® BaHk
XK baHk 6 11/12/12 10/06/14 99.99 100.01 8.06 0.07 5 000
XK BaHk 5 19/10/11 17/04/13 100.02 100.05 100.02 -0.03 6 20000 8.71 0.42 241 4 000
XK baHk BO-3 22/10/13 22/04/14 99.15 -0.10 1 20 000 9.15 0.91 278 296 4 000
XK BaHk 7 26/04/12 23/04/15 99.85 100.10 100.10 0.07 2 3665 10.06 2.19 324 402 5 000
BHIM Mapu6a
BHIM Mapwnba 1 29/03/14 99.20 100.05 7.98 1.32 142 184 2 000
PycdmHaHcBaHk
Py cqmHancbank 5O-01 04/07/13 04/07/14 98.70 99.00 9.18 0.62 301 294 4 000
Py cqmHancbank 5O-02 06/09/13 06/03/15 99.25 100.00 9.18 0.79 288 297 4 000
Py cdmHancbank 8 16/09/13 14/09/15 100.00 102.00 9.37 0.82 305 316 2 000
Py cdmHancbank 9 17/09/13 15/09/15 100.00 100.20 100.11 o0.01 2 330 9.29 0.82 297 308 2 000
Py cdmHancbank 10 12/11/13 10/11/15 98.90 98.95 0.10 5 47 780 9.23 0.98 282 305 2 000
Py cdmHancbank 11 13/11/13 11/11/15 98.85 9.45 0.98 304 327 2 000
Py cqmHaHcbank 5O3 02/11/14 02/11/15 100.30 100.35 100.35 1 225 10.04 1.83 331 398 4 000
OENbTAKPEOUT
HNenbta Kpeant O3 07/08/13 07/08/15 100.40 100.55 8.90 0.71 266 267 4 000
Denbta Kpeaut 6 18/06/14 15/06/16 97.20 97.45 9.15 1.49 253 304 5 000
HNenbta Kpeaut 8 05/11/14 02/11/16 5 000
OTIN BaHk
OTIMN baHk BO-3 01/11/12 30/10/14 99.46 9.41 1.83 268 335 4 000
OTIMN baHk BO-2 04/03/14 03/03/15 100.25 100.29 100.29 0.01 1 585 10.49 1.23 396 434 6 000
OTIN BaHk 2 25/03/14 97.51 97.60 97.57 0.01 12 12 192 10.45 1.30 390 431 3 000
OTIMN baHk BO-1 29/07/14 95.85 96.00 95.85 0.09 2 177 000 10.95 1.59 429 485 5 000
CKbB-baHk
CKB-baHk BO-4 05/12/12 05/06/13 100.10 100.50 8.94 0.07 2 000
CKB-baHk BO-3 28/05/13 26/11/13 99.60 100.20 9.92 0.51 384 366 3 000
CKB-baHk BO-6 09/07/13 08/07/14 99.00 99.15 99.00 -0.15 2 13925 10.35 0.63 417 411 2 000
CKB-baHk BO-5 10/10/13 10/04/14 99.90 100.25 99.90 -0.23 1 1 10.35 0.88 400 415 2 000
KpeauTEBpona BaHk
KpenEs pbaHk BO-3 09/10/13 09/10/15 99.95 100.00 10.08 0.88 373 388 5 000
KpenEs pbaHk 6 21/08/12 18/02/14 86.00 100.55 9.83 1.20 332 368 4 000
KpenEs pbaHk BO-2 10/02/14 10/02/15 99.99 100.00 99.95 1 4724 10.27 1.17 377 411 5 000
KpenEB pbaHk BO-1 27/04/14 95.20 97.50 97.46 0.21 2 104 10.27 1.39 368 414 5 000
BaHk UHTe3a
MHTesza 03 11/10/13 13/04/15 99.66 99.80 9.43 0.88 307 323 5 000
MHuTesa BO1 25/04/14 25/10/15 99.85 100.00 99.90 -0.10 3 9 350 10.06 1.38 348 393 3 000
LleHTp-UHBeECT
LieHTpNHBECT BO-1 18/12/12 17/06/14 100.00 100.04 7.97 0.09 161 2 000
LieHTpNHBECT BO-5 18/12/12 17/06/14 100.00 100.04 6.42 0.09 6 1 000
LieHTpNHBECT BO-2 18/04/13 16/04/15 100.27 100.40 9.00 0.42 270 2 000
LieHTpNHBECT 2 25/06/13 24/06/14 100.58 100.70 100.64 -0.04 2 5080 9.48 0.59 333 323 3 000
CBsaA3b-baHk
Casasbbank 03 20/12/12 09/12/21 11.22 0.10 486 5 000
Cassbbank 04 24/04/13 13/04/22 99.96 100.00 99.00 -1.00 2 32293 11.42 0.44 513 5 000
Cesasbbank BO1 01/11/13 01/11/15 99.90 100.00 9.20 0.98 279 302 5 000
Casasbbark 05 16/04/15 07/04/22 9.72 2.44 284 369 5 000
KpanunHBecT6aHk
KpaiivHe ect6aHk BO-1 19/10/13 19/04/14 86.00 99.90 11.12 0.90 475 492 2 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck Oata KotmpoBku LleHa Kon-Bo O6opor, Cnpaa k (bn) O6bem

Odeptil Torawenun Tokynka Tlpofdaxa Tocn W3M. NN cpenok wT YTM/YTP [iopauus™ O®3 cBoOnam mnH py6.
CypocTp BOO1 03/03/13 03/03/14 99.90 100.00 11.07 0.30 472 2 000
Cy pocTp 04 10/04/12 08/10/13 98.92 100.09 11.04 0.87 469 484 2 000
MeTko M6 aHk
MeTkombaHk BO-1 02/02/13 02/08/14 99.90 9.51 0.22 314 2 000
MeTkombBaHk 01 13/04/13 15/04/15 100.00 101.50 10.85 0.41 455 2 000
MeTkomb6aHk BO5 08/10/13 06/10/15 99.95 101.00 99.95 -0.35 2 2 12.13 0.87 578 593 2 000
MeTannuHBecTOaHK
MeTannuHe ect6aHk 01 19/12/12 22/06/15 100.08 100.10 100.09 -0.17 2 2000 9.20 0.10 284 2 000
AbcontoT 6aHk
A6contoT 6aHk 5 30/07/14 27/07/16 92.01 96.50 96.50 -0.49 2 8 303 10.54 1.59 388 444 2 000
NMEPBOBAHK
MepsobaHk BO2 11/04/13 10/04/14 100.25 9.27 0.41 297 2 000
MepsobaHk BO1 25/04/12 24/04/13 86.01 100.10 100.00 -0.25 1 418 9.96 0.44 367 2 000
MepsobaHk O3 24/09/13 22/09/15 99.26 100.25 100.00 -0.07 1 1000 11.27 0.84 494 506 2 000
CMIN Baxk
CMI1 bank 01 27/11/12  23/05/17 100.00 100.15 8.79 0.04 3 000
NMPOBU3HECBAHK
MpobusHecbaHk 7 03/09/13 05/09/15 98.00 99.94 12.11 0.79 581 590 2 000
JNNOKO-BaHk
JIOKO-baHk BO1 07/02/13 06/02/14 100.13 100.11 -0.02 1 5000 9.41 0.23 304 3 000
JIOKO-BaHk 05 25/07/13 23/07/15 98.00 100.09 10.20 0.67 399 397 3 000
JIOKO-BbaHk BO3 13/08/13 11/08/15 100.40 100.43 100.35 -0.05 3 15082 10.46 0.72 421 423 3 000
HOBUKOM BaHk
HoBwukom BaHk 1 26/05/13 25/11/13 9.71 0.51 364 345 2 000
Hoeukom Bank BO1 07/07/13 07/07/14 99.25 99.70 99.50 0.15 1 5000 9.50 0.62 332 326 3 000
HoBukom Bank 6O4 11/10/13 11/10/15 100.15 100.33 100.11 0.06 1 1 10.35 0.88 399 415 2 000
BHewwnpom6GaHk
BHewnpom6aHk 65O2 26/10/13 26/10/15 100.05 100.00 8 4050 12.34 0.92 596 615 3 000
AK Bapc BaHk
AK Bapc BaHk 4 17/04/12 15/10/13 99.40 99.70 99.55 -0.05 13 1007 9.73 0.90 337 353 5 000
AK Bapc baHnk BO1 17/10/13 15/10/15 99.97 100.07 100.03 -0.06 1 1 9.83 0.90 346 363 5 000
YBPuP
YBPP 2 30/04/13 01/05/14 99.51 100.50 100.20 -0.10 1 1 11.31 0.46 503 2 000
YBPP BO1 01/10/13 29/09/15 100.15 100.25 100.25 0.08 5 9430 12.52 0.85 618 632 2 000
3ancu6kombaHk
3ancubkombaHk 5O1 21/12/12 20/06/14 100.27 10.85 0.10 449 2 000
3ancubkombaHk 5O2 16/08/13 14/08/15 100.41 100.90 100.41 0.11 4 401 12.20 0.72 595 598 2 000
Poccunckun Kanurtan
PocKanutan 03 28/10/15 11.00 0.98 459 482
TaTtchoHAGaHK
TatdoHabaHk BO-3 29/11/12 27/11/14 100.10 100.14 100.14 0.04 6 36 319 8.72 0.04 2 000
TaTtdoHabaHk 7 16/12/11 14/12/12 99.97 8.76 0.08 1 000
TatdoHabaHk BO-4 19/02/13 17/02/15 100.01 100.09 100.01 -0.09 6 26 726 11.43 0.27 507 3 000
TaTtdoHabaHk 6 28/02/12 26/02/13 99.11 100.25 100.15 -0.05 1 5000 9.88 0.28 352 2 000
TatdoHabaHk BO-5 09/04/13 07/04/15 99.52 99.75 99.70 1 5000 12.11 0.40 580 2 000
TaTtdoHabaHk BO-6 15/10/13 13/10/15 100.00 100.05 100.00 0.05 3 550 13.43 0.89 707 723 2 000
TatdoHabaHk BO-1 28/06/12 26/12/13 98.27 99.00 99.00 1 5 12.08 1.04 564 591 2 000
TatdoHabaHk BO-2 18/10/12 17/04/14 100.00 100.09 12.60 1.34 603 647 2 000
EBponnaH
EBponnaH 03 04/11/14 31/10/17 11.56 1.84 483 550 00000 000
PETMOHAJIBbHBIE
MOCKBA
Mocksa 61 03/06/13 104.22 104.99 5.92 0.53 30 000
Mocksa 53 01/09/13 100.19 6.82 0.78 53 60 15 000
Mocksa 63 10/12/13 108.00 108.99 6.78 0.99 37 60 15 000
Mocksa 62 08/06/14 107.71 107.95 107.95 0.12 5 14 7.15 1.42 55 103 35 000
Mocksa 39 21/07/14 99.62 99.76 99.62 -0.06 3 9400 7.37 1.58 71 127 10 000
Mocksa 64 24/06/15 92.20 99.25 99.08 -0.03 3 26 600 7.53 2.36 67 150 20 000
Mocksa 44 16/11/15 7.31 2.48 42 128 40 000
Mocksa 56 22/09/16 96.61 97.99 7.81 3.41 76 178 20 000
Mocksa 49 14/06/17 96.80 97.49 7.69 3.87 57 164 25 000
Mocksa 48 11/06/22 85.30 91.10 8.14 6.82 73 180 30 000
MOCKOBCKAA OB
Mockos ckas O6n 8 11/06/13 99.12 101.00 8.97 0.55 286 271 19 000
Mockos ckas O6n 7 16/04/14 99.10 99.50 99.10 0.09 2 881 8.87 1.36 229 274 16 000
HUXENOPOOCKAA OB
Hwxeropoackas O6n 5 02/12/12 100.06 100.31 100.31 -0.02 2 245 6.28 0.05 3 000
Hwxeropoackas O6n 4 17/11/12 -90.03 0.01 3 000
Hwuxeropoackas O6n 6 07/10/15 99.27 100.10 8.39 1.75 168 231 5 000
Hwxeropoackas O6n 7 16/11/16 8.72 2.14 191 268 8 000
CAMAPCKAA OBn
Camapckan O6n 6 10/05/13 99.00 103.54 7.51 0.48 124 2 000
Camapckan O6n 5 19/12/13 100.80 101.10 101.10 -0.40 5 3624 8.50 1.04 206 233 8 000
Camapckan O6bn 7 30/11/16 93.00 99.00 99.00 1.45 1 1 8.23 2.02 145 219 12 000
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EsxenHeBHBINA 0030D

PBIHOK
Buinyck OaTa KotnpoBku LleHa Kon-Bo OG6oporT, Cnpag k (6n) O6bem

OdbepThl lMorawenns Tlokynka [lpopaxa [locn W3m. nn cpenok wT YTM/YTP Miopaums™  O®3 cBoONam mrH py6.
AKYTUA
Aky Tna 1 11/04/13 99.81 100.38 8.71 0.40 240 3 000
Aky A 9 19/09/13 100.71 102.00 7.87 0.58 173 162 2 000
Aky Tna 7 17/04/14 99.60 100.30 99.72 -0.05 2 285 8.26 1.28 171 212 3 000
KPACHOOAPCKUWN KPAA
KpacHopapckuii kpan 2 14/12/12 99.80 99.92 0.08 2 000
KpacHopap 02 05/11/15 99.80 99.90 99.90 0.10 6 47 9.25 2.26 241 322 1 000
KpacHopapckuin kpai 3 27/09/14 99.20 99.98 8.65 1.30 209 251 4 000
KPACHOAPCKUWN KPAA
KpacHosipckun kpan 5 29/11/16 100.50 100.99 8.17 1.43 157 205 9 000
KOMU
Komun Pecn 7 22/11/13 99.85 100.00 8.85 0.50 258 1 000
Komun Pecn 9 18/10/14 97.01 100.00 8.65 1.36 207 252 2 000
Komun Pecn 8 03/12/15 86.02 95.32 95.03 0.03 2 54 485 8.52 2.23 169 248 1 000
Komun Pecn 10 15/12/16 100.50 -0.60 7 755 000 9.25 2.27 241 322 2 000
yamypPTUA
Yamy ptusi 05 24/11/16 103.40 103.65 8.99 2.40 212 296 2 000
KOCTPOMCKAS OBINACTb
KocTtpomckas obnactb 5 20/12/12 100.14 100.20 100.15 0.09 11 1280 7.64 0.10 128 3 000
Koctpomckas obnactb 6 17/11/16 9.66 1.78 294 359 4 000
BONOroacKAs obn
Bonoroackas o6n. 02 14/12/16 102.75 103.19 103.19 -0.04 2 10 001 9.55 2.24 272 351 3 000
PECN KAPENMUA
Kapenus 14 30/11/16 101.40 101.90 8.95 1.64 228 286 1 000
APOCJIABCKAA OBIACTb
Apocnasckas O6n 9 16/05/13 7.48 0.49 121 3 000
Apocnasckas O6n 10 15/04/14 99.20 99.88 8.06 1.10 159 189 3 000
Apocnasckas O6n 11 21/08/15 100.55 100.85 8.90 2.13 209 286 3 000
PA3AHCKASA OBJIACTb
PsizaHckaa O6n 1 27/11/14 99.55 99.80 99.80 0.40 1 30 8.59 1.04 215 242 2 000
XMAO
XMAO-Orpa 7 20/12/12 100.20 100.28 6.55 0.10 19 2 000
XMAO-tOrpa 8 19/12/13 103.11 103.79 7.93 1.02 150 175 2 000
CBEPOJIOBCKASA OBIIACTb
Ceepparnosckas obn. 01 11/12/16 101.40 101.90 101.45 -0.65 4 62 280 8.55 1.75 184 247 3 000
TBEPCKAS OBIIACTb
TeBepckas O6n 6 12/06/14 100.00 103.35 9.15 0.74 289 293 3 000
TeBepckas O6n 5 26/12/13 106.46 107.25 8.30 1.03 186 212 4 000
TeBepckas O6n 7 15/12/15 98.05 98.54 98.30 1 982 9.53 2.42 265 350 3 000
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EsxenHeBHBINA 0030D

PbIHOK

PCSyJIBTaTLI TOProB eBp060HI[aMI/I

Bbinyck Hara Liena HoxopHocTk Uame, % Z-cnpap
BantoTta lMorawenusa [okynka lNMpopaxa [lMokynka [popaxa [Oiopauuns (no nokynke)
PoCccusa
RUSSIA'15 3.625% uUsD 29/04/15 106.020 106.350 1.12 0.99 2.36 -0.13 74
RUSSIA'17 3.25% uUsD 04/04/17 105.875 106.125 1.85 1.79 4.11 -0.63 122
RUSSIA'18 11% uUsD 24/07/18 146.789 149.316 2.19 1.82 4.53 136
RUSSIA'30 7.5% uUsD 31/03/30 126.448 126.597 2.89 2.86 5.48 -1.04 162
RUSSIA'20 5% usD 29/04/20 116.500 116.875 2.55 2.50 6.39 139
RUSSIA'22 4.5% uUsD 04/04/22 112.520 113.020 2.96 2.90 7.83 0.27 150
RUSSIA'28 12.75% uUsD 24/06/28 197.700 198.850 4.17 4.11 9.22 -0.13 234
RUSSIA'42 5.625% uUsD 04/04/42 122.150 122.900 4.29 4.25 15.99 0.25 200
FTOCKOMMNAHUU
Masnpom
GAZPR'13 4.505% uUsD 22/07/13 101.265 101.390 1.50 1.21 0.42 -0.02 122
GAZST'13 5.625% uUsD 22/07/13 101.880 102.880 2.79 1.32 0.28
GAZPR'13 7.343% uUsD 11/04/13 102.271 102.321 1.54 1.42 0.39 0.02 126
GAZPR'13 7.51% uUsD 31/07/13 104.049 104.549 1.63 0.94 0.68 -0.05 134
GAZPR'14 10.5% uUsD 25/03/14 110.400 111.150 2.63 2.10 1.26 0.04 233
GAZPR'14 10.5% uUsD 08/03/14 110.050 110.800 2.63 2.08 1.22 -0.10 233
GAZPR'14 8.125% uUsD 31/07/14 109.336 110.336 2.47 1.90 1.59 -0.15 214
GAZPR'15 5.092% uUsD 29/11/15 107.073 107.547 2.65 2.49 2.79 0.01 222
GAZPR'16 4.95% uUsD 23/05/16 106.567 107.567 2.97 2.68 3.20 -0.03 249
GAZPR'16 6.212% uUsD 22/11/16 111.570 112.023 3.12 3.01 3.54 -0.02 258
GAZPR'18 8.146% uUsD 11/04/18 121.989 122.972 3.62 3.44 4.54 -0.03 286
GAZPR'19 9.25% usD 23/04/19 130.253 130.744 3.89 3.81 5.16 -0.42 296
GAZPR'20 7.201% uUsD 01/02/20 111.184 111.511 3.41 3.31 2.91 -0.32 268
GAZPR'22 6.51% uUsD 07/03/22 116.978 117.471 4.28 4.22 7.23 -0.40 289
GAZPR'22 4.95% usD 19/07/22 105.580 106.330 4.24 4.15 7.74 -0.02 276
GAZPR'34 8.625% usD 28/04/34 141.009 142.043 5.38 5.32 11.79 -0.11 334
GAZPR'37 7.288% usD 16/08/37 127.860 128.366 5.26 5.23 13.05 0.34 312
Masnpom HedpTb
GAZPROM NEFT22 4.37¢ USD 19/09/22 101.248 101.998 4.22 4.13 8.06 -0.19 270
TpaHcHed T
TRANSN'13 7.7% usD 07/08/13 104.269 106.269 1.68 -0.99 0.70 -0.05 138
TRANSN'14 5.67% uUsD 05/03/14 105.200 105.500 1.59 1.37 1.26 -0.15 128
TRANSN'18 8.7% usD 07/08/18 128.750 129.750 3.16 3.00 4.69 234
PXO
RZD'17 5.739% uUsD 03/04/17 110.573 111.039 3.13 3.02 3.93 -0.24 253
RZD'22 5.7% uUsD 05/04/22 111.598 112.348 4.19 4.10 7.48 0.56 278
CoBkomdcpnoT
SOVKOM'17 5.375% uUsD 27/10/17 99.912 100.912 5.40 5.16 4.39 -0.09 475
FTOCBAHKUA
BTB
VTB'15 6.465% uUsD 04/03/15 106.969 107.367 3.28 3.11 2.15 0.06 293
VTB'17 6% uUsD 12/04/17 104.392 104.767 4.88 4.78 3.92 -0.02 431
VTB'18 6.315% uUsD 22/02/18 105.830 106.205 5.04 4.96 4.52 0.53 433
VTB'18 6.875% uUsD 29/05/18 108.067 108.562 5.18 5.08 4.59 0.24 442
VTB'20 6.551% uUsD 13/10/20 106.134 106.632 5.58 5.50 6.31 -0.02 443
VTB'22 6.95% uUsD 17/10/22 103.677 104.427 6.44 6.34 7.34 0.19 506
VTB'35 6.25% uUsD 30/06/35 106.540 106.936 5.73 5.70 12.45 0.06 363
VTB' 9.5% usD 101.158 102.158 9.32 9.17 6.54 -0.15 811
BaHk MockBblI
BANK OF MOS'13 7.335% USD 13/05/13 102.608 102.858 1.89 1.38 0.48 0.11 160
BANK OF MOS'15 6.699% USD 11/03/15 106.329 107.329 3.81 3.37 2.16 -0.05 346
BANK OF MOS'15 5.967% USD 25/11/15 103.250 103.600 4.80 4.67 2.73 -0.10 441
BANK OF MOS'17 6.02% USD 10/05/17 100.750 101.750 5.83 5.57 3.99 0.27 526
B3b
VEB '17 5.375% usD 13/02/17 108.310 108.810 3.26 3.14 3.81 0.13 268
VEB'17 5.45% usD 22/11/17 109.374 109.867 3.40 3.30 4.37 0.23 269
VEB'20 6.902% usD 09/07/20 118.098 118.594 4.12 4.05 6.08 -0.08 297
VEB'22 6.025% usD 05/07/22 111.750 112.750 4.51 4.39 7.44 -0.25 304
VEB'25 6.8% usD 22/11/25 118.444 118.941 4.87 4.82 8.96 -0.40 312
Masnpomb6aHk
GAZPROMB'13 7.933% uUsD 28/06/13 103.649 103.774 1.87 1.67 0.59 158
GAZPROMB'14 6.25% uUsD 15/12/14 105.819 106.108 3.32 3.18 1.93 0.09 298
GAZPROMB'15 6.5% uUsD 23/09/15 107.560 107.954 3.67 3.53 2.63 0.15 329
GAZPROMB'16 7.35% uUsD 08/05/16 111.151 111.451 3.85 3.76 3.10 0.36 336
GAZPROM '17 5.625% uUsD 17/05/17 103.540 103.915 4.74 4.65 4.04 0.03 416
GAZPROM '19 7.25% uUsD 03/05/19 105.860 106.860 6.14 5.95 5.30 0.38 525
GPB EURO' 7.875% uUsD 100.297 101.297 7.81 7.58 4.51 0.33 717
PCXB
ROSSELKH'13 7.175% uUsD 16/05/13 102.860 102.985 1.32 1.07 0.49 0.22 103
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PBIHOK
Buinyck Hara Llena HoxoaHocTn Name, % Z-cnpap
BantoTta Morawenusa [okynka MNpopaxa [lMMokynka [Mpopaxa [Oropauus (no nokynke)
ROSSELKH'14 7.125% uUsb 14/01/14 105.984 106.109 1.85 1.75 1.10 -0.01 154
ROSSELKH'14 9% usb 11/06/14 110.598 110.723 2.07 1.99 1.44 174
ROSSELKH'17 6.299% usb 15/05/17 109.877 110.365 3.88 3.77 4.01 -0.23 328
ROSSELKH'17 5.298% usb 27/12/17 107.045 107.420 3.77 3.69 4.49 305
ROSSELKH'18 7.75% uUsb 29/05/18 118.848 119.337 3.92 3.83 4.55 -0.30 314
ROSSELKH'21 6% usb 03/06/21 105.024 105.649 4.45 4.26 3.17 0.15 400
CoepbaHk
SBER'13 6.48% usb 15/05/13 102.625 103.125 1.08 0.09 0.49 0.08 79
SBER'13 6.468% uUsb 02/07/13 103.000 103.500 1.58 0.79 0.60 -0.05 128
SBER'15 5.499% usb 07/07/15 107.181 107.676 2.66 2.47 2.45 227
SBER'17 5.4% usb 24/03/17 107.899 108.396 3.43 3.31 3.92 -0.02 284
Sber'l7 4.95% usb 07/02/17 106.125 106.500 3.38 3.29 3.82 0.43 280
SBER'19 5.18% uUsb 28/06/19 105.858 106.296 4.16 4.08 5.61 0.17 317
SBER'21 5.717% usb 16/06/21 108.429 109.054 4.52 4.44 6.83 0.32 323
Sber'22 6.125% uUsb 07/02/22 111.259 112.009 4.61 4.52 7.19 0.12 324
SBER'22 5.125% uUsb 29/10/22 100.128 100.878 5.11 5.01 7.90 0.13 364
YACTHbLIE KOMMAHUA
EBpa3
EVRAZ'13 8.875% uUsb 24/04/13 102.381 102.881 3.25 2.11 0.43 -0.17 300
EVRAZ'15 8.25% uUsb 10/11/15 108.203 109.203 5.24 4.89 2.71 488
EVRAZ'17 7.4% usb 24/04/17 102.786 103.786 6.66 6.40 3.85 0.41 615
EVRAZ'18 9.5% usb 24/04/18 111.390 112.356 6.94 6.74 4.41 -0.01 628
EVRAZ'18 6.75% uUsb 27/04/18 99.443 100.443 6.87 6.65 4.62 0.15 619
MeTtannounHsect
METALLOINV'16 6.5% usb 21/07/16 102.000 102.500 5.88 5.73 3.26 -0.03 546
HJIMK
NLMK '19 4.95% uUsb 26/09/19 99.394 99.832 5.06 4.98 5.85 -0.40 405
AnbsiHC Onn
Alliance '15 9.875% usb 11/03/15 106.750 107.500 6.67 6.33 2.10 640
Anpoca
ALROSA'14 8.875% usb 17/11/14 110.442 110.928 3.41 3.18 1.88 -0.03 309
ALROSA'20 7.75% uUsb 03/11/20 113.500 113.996 5.62 5.55 6.20 -0.02 448
BbiMmnenkom
VIMPELC'13 8.375% usb 30/04/13 102.450 102.700 2.82 2.27 0.45 -0.17 254
VIMPELC'14 4.362% uUsb 29/06/14 99.667 102.222 4.58 2.95 1.56
VIP FIN'16 6.493% usb 02/02/16 105.810 105.810 4.52 4.52 2.90 0.14 411
VIMPELC'16 8.25% uUsb 23/05/16 110.875 111.369 4.84 4.70 3.03 0.17 441
VIMPELC'17 6.255% uUsb 01/03/17 102.980 103.980 5.46 5.20 3.79 -0.18 492
VIMPELC'18 9.125% uUsb 30/04/18 116.500 116.994 5.57 5.47 4.48 -0.02 485
VIP FIN'21 7.748% uUsb 02/02/21 108.610 109.610 6.38 6.23 6.19 -0.50 521
VIMPELC'22 7.504% uUsb 01/03/22 107.750 108.250 6.38 6.31 6.85 0.50 509
Nykonn
LUKOIL'14 6.375% uUsb 05/11/14 108.343 108.531 2.01 1.92 1.88 -0.03 167
LUKOIL'17 6.356% usb 07/06/17 113.207 113.597 3.21 3.13 3.96 -0.02 259
LUKOIL'19 7.25% uUsb 05/11/19 119.960 120.460 3.94 3.87 5.71 -0.14 291
LUKOIL'20 6.125% uUsb 09/11/20 112.917 113.412 4.20 4.13 6.52 -0.02 299
LUKOIL'22 6.656% uUsb 07/06/22 119.777 120.529 4.13 4.04 7.27 0.02 271
MTC
MTS'20 8.625% uUsb 22/06/20 124.185 124.692 4.79 4.72 5.78 -0.01 369
HOBAT3K
NOVATEK'16 5.326% uUsb 03/02/16 106.000 106.750 3.34 3.10 2.96 290
NOVATEK'21 6.604% uUsb 03/02/21 116.000 117.000 4.27 4.14 6.51 304
CeBepcTanb
SEVERSTAL'13 9.75% uUsb 29/07/13 105.350 105.700 1.95 1.46 0.67 0.16 166
SEVERSTAL'14 9.25% uUsb 19/04/14 109.350 109.750 2.49 2.22 1.36 0.10 218
SEVERSTAL'16 6.25% uUsb 26/07/16 104.466 105.466 491 4.62 3.30 -0.20 445
SEVERSTAL'17 6.7% uUsb 25/10/17 106.102 106.592 5.28 5.17 4.29 -0.01 463
Sev Stal '22 5.9% uUsb 17/10/22 98.513 99.513 6.10 5.97 7.59 0.31 469
TMK
TMK'18 7.75% uUsb 27/01/18 102.052 103.052 7.27 7.03 4.28 0.21 665
Pacnaackasn
RASPAD'17 7.75% uUsb 27/04/17 103.879 104.879 6.72 6.47 3.84 -0.17 621
THK-BP
TNK '13 7.5% uUsb 13/03/13 101.999 104.999 1.15 -7.79
TNK-BP'15 6.25% uUsb 02/02/15 107.255 108.131 2.83 2.43 2.06 -0.01 247
TNK-BP'16 7.5% uUsb 18/07/16 115.251 116.255 3.07 2.80 3.24 -0.02 258
TNK-BP'17 6.625% uUsb 20/03/17 113.446 114.427 3.27 3.05 3.84 -0.03 268
TNK-BP'18 7.875% uUsb 13/03/18 120.036 121.035 3.69 3.50 4.48 -0.57 294
TNK-BP'20 7.25% uUsb 02/02/20 120.049 121.084 4.02 3.87 5.79 -0.70 294
YACTHBLIE BAHKU
Anbda-baHk
ALFA BANK'13 9.25% uUsb 24/06/13 103.999 104.249 2.46 2.05 0.58 218
ALFA BANK'15 8% uUsb 18/03/15 108.038 108.536 4.33 4.12 2.15 -0.01 400
ALFA BANK'17 6.3% uUsb 22/02/17 99.532 100.532 6.42 6.15 3.75 0.99 592
ALFA BANK'17 7.875% uUsb 25/09/17 108.777 109.777 5.77 5.55 4.12 0.15 516
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PBIHOK
Bbinyck Hata Llena HoxopaHocTb U3me, % Z-cnpaj
BantoTta Morawenusa [okynka MNpopaxa [lMMokynka [Mpopaxa [Oropauus (no nokynke)
ALFA BANK'17 6.3% uUsD 22/02/17 99.364 100.364 6.47 6.20 3.77 -0.02 597
ALFA BANK'17 7.875% uUsD 25/09/17 109.738 110.738 5.56 5.34 4.14 0.38 494
ALFA BANK'21 7.75% uUsD 28/04/21 108.924 109.924 6.37 6.22 6.45 0.17 516
Homoc BaHk
NOMOS BANK'12 9.25% uUsD 17/12/12 100.450 100.575 4.44 3.20 0.10 438
NOMOS BANK'13 6.5% uUsD 21/10/13 101.996 102.246 4.31 4.04 0.93 406
NOMOS BANK'15 8.75% uUsD 21/10/15 104.865 105.865 6.89 6.52 2.65 0.11 658
NOMOS BANK'19 10% uUsD 26/04/19 100.503 101.503 9.89 9.68 4.90 0.24 918
MpomcBa3b6aHk
PROMSVYAZB'18 12.5% uUsD 31/01/18 101.500 102.500 5.24 0.90 0.22 513
PROMSVYAZB'13 10.75% uUsD 15/07/13 104.884 105.134 3.36 3.00 0.65 309
Promsvyazb'14 6.2% uUsD 25/04/14 100.896 101.396 5.55 5.19 141 531
PROMSVYAZB'15 12.75% uUsD 27/05/15 110.757 111.757 7.99 7.57 2.15 775
PROMSVYAZB'16 11.25% uUsD 08/07/16 106.936 108.936 8.97 8.36 3.02 0.18 867
PROMSVYAZB'17 8.5% UsD 25/04/17 100.592 101.592 8.34 8.07 3.79 0.09 789
XKob
HOME CREDIT'14 7% UsD 18/03/14 103.247 103.747 4.49 411 1.30 0.46 422
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HNHaBecTUIIUOHHBIN /lemapTaMeHT
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PbIHOK

Exatepuna lamuryaauua e.gashigullina@zenit.ru

Karkaplil aHAIUTHK, 33/1efCTBOBAHHBINA B HAIMCAHUY AAHHOTO 0630pa, IOATBEPKAAET, UTO BCE IOJIOKEHUS OTPAXKAIOT €r0 COOCTBEHHOE MHEHUE B OTHOIIEHHH (PHHAHCOBBIX HHCTPYMEHTOB
WA DMHUTEHTOB. BosHarpask/ieHue aHAJIMTHKOB He CBS3AHO HANPAMYIO WJIM KOCBEHHO ¢ MHEHMAMM WIM PEeKOMEeH/AUAMHU, U3JIOKEHHBIMU B JlaHHOM o63ope. Bank 3EHUT He Hecer
OTBETCTBEHHOCTH 3a OLIEPAIMH TPETHUX JINI], COBEPIIEHHbIE HA OCHOBE MHEHUI aHAJINTHKOB, H3JI0XKEHHBIX B JJaHHOM 0630pe. MueHne Banka MOXeT He COBIAZaTh C MHEHHEM aHATUTHKA,
MB3JIOKEHHBIM B JAHHOM 0630pe.

Wudopmanus, npescraBieHHas B 0630pe, OCHOBaHA Ha UCTOYHHUKAX, kKoTopble bank 3EHUT npusHaeT Ha/ieXKHBIMHU, TeM He MeHee, BaHK He HeceT OTBETCTBEHHOCTH 3a €€ JIOCTOBEPHOCTh U
mostHoTy. Onucanus GHMHAHCOBBIX HHCTPYMEHTOB M SMHTEHTOB He IIPETEH/YIOT Ha IOIHOTY. IIpOoIIbe IOKa3aTe Il He SIBJISIOTCS rapaHTHell CBoero mosropeHus B byaymem. O630p He uMeeT
OTHOIIEHHs K MHBECTHI[OHHBIM ILleJIAM MM (HHHAHCOBOH CHUTyal[MM TPETBUX JIMI. Bce MHEHHA M peKOMEH/AIlM, OCHOBAHHbIE HA IPEZCTaBIeHHOH MH(MOPMAIHHU, COOTBETCTBYIOT ZlaTe
BBIXOZ]a 0630pa M MOIYT GBITH U3MeHeHbI Ge3 yBemomsteHust. O630p IPeOCTABISETCS UCKIIOYUTEIPHO B HHGQOPMAIMOHHBIX Le/sIX M He SB/IIETCS MpPEeJIOJKeHHeM KyIUTh WIM IPOJATh
COOTBETCTBYIOIE (BHHAHCOBbIE HHCTPYMEHTHI. HIHBECTOPBI [JOJDKHBI CAMOCTOATEIBHO INPHHUMATh MHBECTUIMOHHbIE PelIeHHs, UCIOJb3ys 0630p JIMIIb B KauecTBe OJHOTO U3 CPEZICTB,
CIIOCOOCTBYIONIMX NPHHATUIO B3BElIeHHbIX pemmeHuid. 0630p moarorosien bankom 3EHUT 1 pacpocTpaHeHUs! Cpefid NPOQeCcCHOHATBHBIX YIACTHUKOB PHIHKA U MHCTHTYI[MOHAJIBHBIX
uHBecTopoB. He ApmAmomuecs npodecCHOHATBHBIMU YYaCTHHKAMH HHBECTOPBI JOJDKHBI HCKAaTh BO3MOXKHOCTDH JIOTOJIHUTEIBHOH KOHCYJIBTALUH IIepeJ] IPHHATHEM HHBECTHI[OHHOTO
pemrenus. O630p MOXKeT cofiepkaTh MH(OPMAIUI0O M PEKOMEHJAIMH KacaTeJIbHO (MHAHCOBBIX HMHCTPYMEHTOB, HEJOCTYIHBIX Ul MOKYINKH HJIM IIPOAAKH HeNpodecCHOHAIbHBIMU
YYaCTHUKAMHU PBIHKA.

Banx 3EHUT MosxeT BBICTYIaTh MapKeTMeHKepOM II0 OZHOMY MJIM HECKOJIbKMM (PUHAHCOBBIM HHCTPYMEHTaM, YIOMAHYTHIM B JaHHOM 00630pe M MMeTh 110 HHM JJIMHHBIE MJIH KOPOTKHe
nosunuu. bank 3EHUT Taxske MOKeT IMPEOCTABJIATh YCJAYTH (PMHAHCOBOTO COBETHHMKA U BBICTYIIATh OPIaHH3aTOPOM M aHAEPPAHTEPOM IIO IPOEKTaM KOPIIOPATHBHOTO (HMHAHCHPOBAHUSA
OZIHOIT U3 yKa3aHHBIX B 0630p€e KOMIIAHMUH.

JlononHuTebHAS HHGOPMALUS U COIPOBOJUTEIBHAS IOKYMEHTAIMsI MOXKeT OBITh IPeI0CTaBiIeHa 1o 3anpocy. [ 2012 bauk 3EHUT.

li
I
AlBATS

'BARKOBCRAY TPYIITA SERHT

15.11.2012

27



